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HONG KONG SECURITIES CLEARING COMPANY LIMITED

(A wholly-owned subsidiary of Hong Kong Exchanges and Clearing Limited)

@Y CIRCULAR

Subject: Special Arrangement for Acceptance of HKD or USD as Collateral for the Early
Release of China Connect Securities that are Securities-on-hold for Inclusion of
China A shares in the FTSE Indices

Enquiry: China Connect Hotline (Tel: 2979 7123 E-mail : clg@hkex.com.hk)

Reference is made to the circular issued by HKSCC on 10 May 2019 (Reference:
CD/CDCO/CCASS/088/2019). To cater for the inclusion of China A shares in the FTSE Indices in
2019, HKSCC will increase the daily limit temporarily for acceptance of HKD or USD as collateral

for the early release of China Connect Securities that are Securities-on-hold and adjust the haircut

rate as follows:

Relevant Index . . Daily Limit .
Rebalancing Applicable Period (RMB equivalent per CCCP) Haircut Rate
HKD 3.8%
FTSE 19 - 25 Jun 2019 3 Billion

usb 3.8%

Irene Lee

Vice President

Clearing Risk Management

BERXSRENFARATR

B R IR R AR 85K 32 B R A5 218 1 info@hkex.com.hk

Hong Kong Exchanges and Clearing Limited (t) +852 25221122 (f) +852 2295 3106

8/F, Two Exchange Square, 8 Connaught Place, Central, Hong Kong hkexgroup.com | hkex.com.hk



mailto:clg@hkex.com.hk
https://www.hkex.com.hk/-/media/HKEX-Market/Services/Circulars-and-Notices/Participant-and-Members-Circulars/HKSCC/2019/ce_HKSCC_CCRC_088_2019.pdf

