SECTION' 2 QUES-TI‘ONS- FOR RESPONSE

'Please mdlcdle your views by providing comments as approprlate Where thc—:le i maull,uuu

L4 pace, pluasa use additional sheets of paper as necessary.

- ': " :HKEx sPruposal 1: Revise HKEx Stress Testing Assumptions

- Questions.

~ I'I. Do you support the proposed reviston of the Price Movement a&.sumptmnsj '
©in stress teqtmg” -

. M Yes o - ‘
0 No o | R 5
 Please. pmwdc rcasons for your response and include 'my othct : 5
;suggestlons or comments you may have on this question:

";':‘2.- ‘Do you support the proposed revision of the Lountexpdrty Dmuly
: amlmptmn in stress testing? SRR |

10 M Yes
o No |

o ‘Pluase prowde reasons for your response and mc,ludc, any mhm
o sugg:estmm or comments you may have on this question:




" N HKEx’s Pﬁomsal 2: Introduce Marginin-ga:nd Dynamic Guarantee Fund in HKSCE

| Questions

13, Do you agree with the proposed margining arrangements at HKSCC? -
B
0

Yes
No

~ Please prowde reasons for your response and include any othenh
:suggesuons or comments you may have on this question:

4. Do you agree with the proposed Dynamic GF model at HKSCC? '/ 1 .
Yes o | L

‘ P]ease provxde reasonq for your response ‘and include’ any othm }

No -

suggestions or comments you may have on this yuestion:

6



ey '5 HKEx"s Pr‘oposalS& Revise HKCCf Reserve Fund Caleunlation

s : Do you support thepropo.séd revisions to the HKCC Collateral assumption}‘?‘
“;E[‘Yes
. [:| ‘No . .

' Please prowde reasons for your response and mcludc any other‘
3uggestlons or commentb you may have on this question:

- 6 Do you support the use of HKCC Contingent Advame in rellevm g burden o
S of CPs? :

lﬂ‘(a%

“::'.[:I?N.o" |

" Please prov1de reasons for your response *md include any mher
suggestmns or ccrmmcnts you may have on this qUCStlon

17 What is your view on allowing RF contribution to be counted ‘as 11qu|d :
¢ capital? Wil this help your company in terms of reducing liquid L'E‘I”’“a‘]
funding burden?

" Toreduce our llquld capital funding burden, we hope that the RF contnbutmn should bc
e allowed to count as liquid capital.




. ‘ f HKEx's Proposal 4; Revise SEOCH Reserve Fund Calculation

et 8 Do you support the propcmed revisions to the c5F(’)CH Lol!atua]
- assumption? -

. 3 o .
Please provide reasons for your response and include any. chel :
suggestions or comments you may h.;we on this question:

Yes
No






