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Enhancement Description

CCASS
Terminal User
Guide Section

1. | (a) Marks and Collateral Collection Report (CFIPMO01) & Intra-day 4214316

Marks and Collateral Collection Report (CRMIMO01)

* To show the calculation of Marks and Concentration Collateral
in original trade currencies of the CNS stock positions

(b) NCP Marks Projection Report (CRMNP01/02)

* To show the estimated Marks on pending CNS stock positions
of each NCP of the GCP in original trade currencies of CNS
stock positions

(c) Specific Cash Collateral Instruction Activity Report (CCMSCO01)

* To show the activity of Specific Cash Collateral (SCC) deposit

instruction input by CPs
(d) Maintain Preferred Single Settlement Currency Activity Report

(CCMPS01)

* To show activity of Preferred Single Settlement Currency for
Marks, Concentration Collateral & Margin maintained by CPs

(e) Statement of Guarantee Fund Contribution Under CCASS

(GFR608)

* To rename the report to “Statement of Guarantee Fund
Contributions” and to revise the contents of the report due to
introduction of a dynamic component to the existing Guarantee
Fund

() NCP(s) Guarantee Fund Contribution Projection By Position

(GFR616)

* To show the projected Guarantee Fund Contributions of each
NCP of the GCP

2. | (g) Intra-day Margin Payable Report (CRMMGO01) 214214316/

* Available at around 11:45am or 2:45pm where applicable to 7.2
notify CPs of their Margin requirements on the days having an
intra-day Margin

(h) Margin Payable Report (CRMMGO02)

* Available at around 8:15pm on each trading day to notify CPs of

their Margin requirements
(i) NCP Margin Projection Report (CRMNP03/04)

* To show an estimated allocation of Margin requirements of each
NCP of the GCP on pending CNS stock positions in original
trade currencies

3. | () Collateral Account Balance Report (CCMCAO02) 4.3/6

* To show SCC information
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Enhancement Description

CCASS
Terminal User
Guide Section

(k) Participant Collateral Account Movement Report (CCMMV01)

* To show the movement of SCC in the CCMS Collateral.

Account
() Posting / Collateralisation Result Report (CCMPY01/02)

* To show the shortfall amounts before and after the application
of tolerance limit for intra-day Marks and Concentration
Collateral

* To show the Preferred Single Settlement Currency conversion
result if there is conversion of Marks, Concentration Collateral
and Margin shortfall from original trade currencies to a
Preferred Single Settlement Currency for payment collection

(m) Statement of Collateral Account (CCMDSO01)
¢ To show the balances and transaction movements for SCC

(n) Statement of Money Ledger (CSEMAOQ08/CSEMSO08)
* To separate the accounts by currencies
* The currency field will be added before each set of accounts

43/441/6

(o) Preferred Single Settlement Currency for Marks & Margin

Maintenance Function

* To select the Preferred Single Settlement Currency for Marks,
Concentration Collateral and Margin shortfall.

* HKD is selected by default

e If “N/A” is selected, the shortfall of Marks, Concentration
Collateral and Margin will be collected in the currency in which
the CNS stock position is denominated

21721837

(p) Specific Cash Collateral Maintenance Function
* For CPs to input the SCC amount with selection of payment
methods

2/7.2/83.6

(q) Enquire Payment Instruction
* To include intra-day Margin obligation and SCC payment for
enquiry

9.1.7

(r

—

Enquire Broadcast Message
* To include periodic Margin provision for enquiry

9.3.3

(s) Enquire Collateral Account Balance
* To enquire the free and on-hold SCC amount in pending or
confirmed status

94.1

10.

(t) Specific Cash Collateral Account Movement Enquiry Function
* To allow CPs to enquire SCC movement for the past 30
business days

9.4.7
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