Z

N

K

% HA 2

TTEEmi
= R ERE

&8 X%

HKE X

'
uzh

&

W

I’

il

BMEE: 2026 F£1 H



ITEEmBHL S
HERESHAEE &

B

0. T A R R T B B P RGeS e 3
L= RB BT A A R R D AIEIRE 4
2. B AT G B B ENHUREIRE oo 5
3. B AR R B TR B B ATMIRE oo 8
A, B BIERFRATMIRE ..o 12
S T R .. 16

wREFHTHA: 01/2026



0. TEEmRIARZAIFFIHE
HEHSHE : BUKBEHSHE
NHEHSHE . FROLSEESHE
H-1 B BEZ S HANIIER
HA : BERSH
H+1 B BEZ SR ENTIER

ITEEmBHL S
HERESHAEE &

wREFHTHA: 01/2026



TEEmEAX S
HERESHAEE &

1.—RARTEERRPRZIEE

1.1

1.2

1.3

PRMERGEERBEEEEFEANRIPIEMR ?
mHG&EZSEEMS  KRoxBEH (BI1B1H) 25 FrEEELARBRIZREEER

#% - 5 EHZEEHH -  BHEH—EI1 B2 RK)TATARSKESR -
i NH ZB28EMS - FIEEEARKRPIIASRHELESRT -
EPRARERHIFCERMEGCERBTFHEEESHESE -

HRMERNRBEEHERE HHRE ? RXMEmNSELEEEEEH H#H ?

MBPARSERMS - H HAURERRERSFHAREREEH RETZARE (&8 ) 18
28 - EF‘«? REASENESENHHZN - FRPERSEMNERRISHREREEHRIA
2 BAEE H BRYE) - FRRREEAENVBS AN H B -

H]]}

NHESSEZTMAPERS H GESHEE?

= NH £E8 2B EEETEFZE clearingpsd@hkex.com.hk HERHEHEIE - £ERITEANBRALHE
EEMEE  Fo s HEESHEE -

wREFHTHA: 01/2026


mailto:clearingpsd@hkex.com.hk

2. AR ZEEENRIERE

21 #HESHEEBCUNHBETMEHERNRZZEEE ?

H S8 28ECRH B BRFMERETRERINRZ ZEEE -

SEEE (BN H4UIE - NSRS / 2 - ARREIINGEER ) -
WHFHEETHHEESHRE -

BEZERTEERBRIERZRSHE2E
HER H BASETEERS®ET -

22 #HEZHEBZURHORMEERETRZEIES?

2HE N H BRI MERE

T
!illlﬂ

NH ZE 2B ER H BARE Lﬁﬁﬁﬁ%ﬁéiﬁb o SR - NH &5 828
B EEHM H+1 B IEREAR RESEED -

it HARTERNEINGS / FaEE - BT
F 586 HT+ BFEARNITOEINER - X oj4 NH
583 7 B 03:00) AIIEL)

}_EIIII

PREBRSEZHEHEE !

TEEmEAX S
HERESHAEE &

TR ERINRZ S EIEE -

AZ O H-1 HEY T+1 I5ER

—EEEE BB RAER (fW R 2022
HESHEERN TH BERE LR (2022 F

(H1H) (HB ) (H+1 B)
=i B#d REIZ 5 H —F =]
flim : 2022 £5 86 H flim : 2022 £5 89 H fl4n - 2022 £5 810 H
RG5I B HRETT
Fﬁ?,%&” BHXZER | FREXSER | REXSEM | EFRIPXRSER | BRIPXSZER | FREIXZER
IR 5 & T EN
H&EES0E EIPY
NH &£ &L 8E NEIEYS EIPY Ao EIPY

BERS | FRER MRV ZHE -

w2 REMER 5.1,

wREFHTHA: 01/2026


https://www.hkex.com.hk/Services/Trading/Derivatives/Overview/Trading-Mechanism/Derivatives-Holiday-Trading?sc_lang=zh-HK

TEEmEAX S

HERESHAEE &

23 HHMTH ERAETHRSNEEHHEREE?
FREEARFEmNR H BRI TH RERETHRSGNEEHHHEAHAE -
24 f[REHGEESHEERHBETRSETHNARMAZLLRRE ?
H &5 2BE R DCASS ETRSBFEBNAMBMABILSEE—REEHMERE -
25 HEZSHEUDUEEEBREMRBRBRZGERMIERERSGERERRZREEK?
BZRTRHAESHEENNH AE2EERBRRSERTFRBRZERNTR S AEFIE
151 F 8 3t
(a) % H-1 B T ISERETMRS
(H41 8) (HAB) (H+1 8) (H+2H)
48 - xR E%A M5 E%E E%A
f5iin - 2022 £5 856 H fiim : 2022 =5 59 H f5lan : 2022 £5 510 H f5iim - 2022 £5 811 H
BB (T T +1) TRE | THR& TRE | MER| TER | TMRER | TBER | TMER
LbiERa Higmsns | T AE T AT
(MSCI BB B 88 -
BB REE ) NH G E 2 RETIY
it B neEsns | AW AT G ATl G AT
( BIHEISAE -
BERERAMR | wemenz | oM AT Tl AT
RESE )

wREFHTHA: 01/2026



https://www.hkex.com.hk/Global/Exchange/FAQ/Derivatives-Market/Trading/Derivatives-Holiday-Trading?sc_lang=zh-HK&collapse-35

ITEEmBHL S

HERESHAETEZRE&E

15+ R 3t
(b) & H-1 B T+1 IFERETMRS
(H41B8) (HH) (H+1 B) (H+2H)

W8 - s T 2555 H man man

a0 : 2022 £F5 H6 H 540 : 2022 £F5 59 H 540 : 2022 5 H10 H 540 : 2022 £5 H11 H
BSER (T ST +1) THE | T+ BE& TRE | THBE | TBE | THBE | TEBE | T+ B8
D HE 7S B2 O
RhcREm RETh T R T ReTh
( MSCI Hi& R HA%E -
EMEE R )

ReTR

H RS
Bl R I T R | e ReTh Th ReTh
BEERISHEE -
R ) R I Th ReTh RTh ReTh Th ReTh

wREFHTHA: 01/2026




ITEEmBHL S
HERESHAEE &

}

3. AR mEEHFEE
31 HBHXSHEESHEHCP)AS - HTEERBRIRBNEETEN RS RREAMLERS

£

H-1 H

BRARSEESHEERERRZ LA EONHREBESHNEMEZENERRTZHAEERE - U
MERETEERE -

HH

i. HHRBETREENEERRERTAZ
o H-1HWHRZRENESERE / BRAER 0915 5IEE
o ERE /CBPLERIMNEE / MBEEEEIMNZEREN 11:00 FIGE
o BHBIHBERBAZEERWEWEN/ \KAEE
o BIHEWREARWENRE—NRFAEE

i. HHAFRHEARENRS EgUEREEFmEARE -

i. —ERENERNEEEEZGEFER -

v. RBRERXSGEESEERHHENMMBEHRMER (EERUIRZERMIFRERSE
m ) BITRIBNREE

v. BRRESERERRBRSBUVESREERR / BRNERRLHE
ELUCLNE - BERERER

B /BT

ZIER S

BT o 50-50 EMRMABEER | o FUHRERREERRKSD

o SELIHEIRHMERE AL, POl HREIT T - HEZR
OS] BRETSN - RE 100 B ETTHBRIE E B E#E
ZEAEMIRE KIFRE HBRIERASE T2 AT - PRULER
ER RS - EER T RRIR WETSHEEREE—EHH
B EE FENRIERLIETT B 48 R 85y

wREFHTHA: 01/2026



ITEEmBHL S

HERESHEE &

Pa —+ =5
SHEE
1Sy /=
B /80

ZIRHEH

B&

B AR

SN

=
=><7JC

o 50-50 HFmMRAKSEH

o RLUHAREBHREEZRSF
OATTHNETXS - A&
ZEADEMIRE RIFRE
R MY - EER NI
BB EENRERUETT
S e

i3
o

\

ABZHE T EEEMR

L

o 50-50 HFmRAKSEH

o FSLHAREHRERZGS
OATTHRAREBSAT - K~
2B U EMIRE KIFIR
SEM LT - EPER MR
ERZEBEEINKRERI
ARBSZAT -

MR PR EEA R

AR EEREERER

AL REREERER

H MK TT

AL EIEEEXHAR

wREFHTHA: 01/2026



TEERBHES
HEAEZHZE R
BlF1 :
HRARSEELHENHAEIRIFREEAAIENRAORNE 100 EET

Lz RPRSEELSEER RS EREBWIMA N 700 BB TTHWEERE - FZXUFPOAKN
100 &B o1 - FARE X 600 BEIT (SR 100 BETAIPIE ) - % 600 BB TEEREB
BEANRERUETT -

RHBBRIZMEBTRIENETHBREREE—EH HER&RREN -
Bl 2 :

KBRS EES

\\)tt

BENHEEAREEZFREMmP AR 150 HETT

SRR SAE2EEREIBBIWESTASN 200 BETNSEEE  ERENUSOR
19 150 BB - PR FAEEEMER 50 BT - EK 100 BBTHAIE - BENKFETETR
TR -

vi.  50-50 A mARARKRH HWHBRERKE - RARSEESHEERRE CCMPY02 #
RERLHEONEREEREES RHH1 HETEERE

H+1 H

EUsoEfm&ER (RN HBEZRHEWN - WK HHNWHZREFRRBESEE ) BSo/R H+1 HiZ
B - H HHAEFENEUNREE ( 8FETAREL ) KRUER H+1 B 09:15 BIYLEL - /&
TERHMBE NN REER/KELIETHES -

wREFHTHA: 01/2026
10



3.2

3.3

1Tt EmRHLS
HELRESHEE ZHE
HIFRPRZEESEE(NH CP)MS - TEERBHRZNEERERREERBFAUEE

®?
H-1 H
H-1 BT RERINOREERRK H+1 BHES -

MmH-1 B TH RERNEERZEAEREENS SEREIN H+1 BHEBREEREWES -
MBERERRR H+1 HEWEPLIR - USSR F—HLEF IR 15 DRIEE -

HE

i FHREIRSEEZLHEERAR HBHETUREE -
i REOFBHRSEELATRI AR REELARABDRS

H+1 H

H-1 H TH1 BERIOEZERZEREHTE 2 AR CCMPY01/ CCMPY02 SREH) " 2 RIRIBIRES
R, (LEDGER POSTING RESULT ) I8 M&VK -

SPEERE / BIMNRE / REESBEIMNESAQREN ?

EHH  &9ERRE/BIMNE / REESRINGE ( "TAREME, ) ;OO KRS
IREIRREEHE0E -

BRARSEESHEEHCP)ER HHBTEREL (115 )  ZUHEHEHEREEZFFONRN
OHNBEEREE RS AEZHBUHAERFRERAFA T HINEITZT - EEER MR

B BEFERIENUSETAY -

FRPRSHETSEENNH CP)NEREMERIR H+1 HETT -

wREFHTHA: 01/2026
11



ITEEmBHL S
HERESHAEE &

34 FERZEHLAGHE - BEfmERAERNERIZEE?

i.  H-1 BRI mFEERE
BIRSHEELEEREEEHHEERIFRN H-1 HOBREGEEATIRREHFR
SKIEFIRIEMm (£ 16:00 &Lk ) -

i. SRBAEMPEITIRARBRBFBRBTEREL
HRIRSEESHEEBRBENNETIBTNREL
mEZE - BREHEEENSHEFE - MAEESE
NEER - ARE IR RIRARIHEB PR

Hoo#EEE AT PREME
PEHBEPBARRIELIMEE

iﬂ]]* /i

wREFHTHA: 01/2026
12



TEEmEAX S
HERESHAEE &

4. ERIRERIRIE

DCASS #H%

4.1

H HTJA DCASS #iZF&iZfit ? DCASS MR ERERML RIS &S ?

HIEASE AT DCASS &k ((HMEMAMZEm ) BN H HRHFIBEEESEE (BEHE

HE2HE B NH EE2HE) -

HTBEEESHEEMS  RH1H (#W2022F586H) T+ KK HH (410 2022 F 5

BoH) THEMPRMERETHNRZARSEES - iR HHAI DCASS #& ( #I TP0O03 )
RN BER LWmERFBERNEERRER/HE (#2022 F5859H ) -

FIBEEZHEEITRN H HEEst 10 BERH AR K MEH DCASS #|E&k

(H-18) (HB) (H+1 B)

RE IS R AT &5%H Rz H &5%H

%5 ) REEEH flim - 2022 £5 56 H flim - 2022 £5 59 H i - 2022 £5 510 H
TEER | T+ BB T B5E T+1 B5ER T BSER T+1 B5ER

ERRESIETH | e R H B R He1 B B He2 B

DCASS it

Bk FrHAtE 5 S F DCASS ik AZE H HIRft -

wREFHTHA: 01/2026
13



Tt EmRYLS
HELAESHEEE B

CCMS |
42 HAEAREEAAREELATARE LNEE?
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H-1 H
CCMPY02 $:RE#HRFME— - BRIERBERZEMR H-1 HROKRGEEZEER -

SHORTFALL / OUTSTANDING DEBIT NOT INCLUDED IN DIRECT DEBIT INSTRUCTION TO BE COLLECTED ON NEXT HK BUSINESS DAY

Shortfall: Margin shortfall amount being “0" in HKD as USD collateral will be collected on

H day instead. Margin shortfall in HKD will be recalculated at H day-end collateralisation
which will be collected on H+1 day by 09:15

Outstanding Debit: VA + fees on H-1 day will also be collected in USD on H day (refer
to CCMIRO2 report for exchange rate/ haircut rate). Such original amount in HKD will be
collecied on H+1 day by 09:15.
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CCMPY01 ¥R (BIH ) - iR H HEBIHZEWMAERZRFFHRIIR S ERAEEER R RN
N WiFASETTUE -

coveyel HKEX - COMS RUN DATE : 25NOV21
POSTING / COLLATERALISATION RESULT REPORT RUN TIME : 11:5@:31
(DAILY MARKET-OPEN ASSESSMENT) PAGE : 11
CCMS DATE ¢ BBNOV21
CLEARING HOUSE :  HKCC

PAYMENT BATCH NO : 0001

FIRM NAME
PART NAME

FIRM ID PART ID A/C TYPE A/C NO  A/C STATUS

R

ACCOUNT TOMV/TEMV BALANCE

................ TOTAL DISCOUNTED MARKET VALUE----------nn=n"-- ceemmmmmmmemeeenaa=-TOTAL EARMARKED VALUE------------cmmmmmmm-
TOMWV CASH TDMV NON-CASH TDMV TEWV CASH TEMV NON-CASH TEMV
1,536,421.02 1,536,421.02 .00 1,536,421.02 1,536,421.02 .00

REMARKS: UNDER ACCOUNT LEVEL TOMV, $ 1,536,421.02 IS PENDING FOR COLLECTION.

PREFERRED SETTLEMENT CURRENCY CONVERSION RESULT
SR SR eE e Outstanding margin shortfall from

i G non-H products t.nggered in intraday
CONVERTED AMOUNT calls on H day will be collected in

1,536,421.00  USD 198,219.49 USD instead
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CCMPY02 ( H# ) — R H+1 HWERIERIAR S EmAGEERRERT T -

covPYe2 HKEX - CCMS RUN DATE : 25MOV21

POSTING / COLLATERALISATION RESULT REPORT RUN TIME : 15:06:04
(DAY -END) PAGE : 3

CCMS DATE : B8NOV21

CLEARING HOUSE :  HKCC

PAYMENT BATCH WO : 2003

FIRM NAME

PART NAME

FIRM ID PART ID A/C TYPE A/C NO A/C STATUS

Ly 2001 A
PART ID/CUST A/C CODE  PRODUCT  08/TXN ccy AMOUNT ORG CCY ORG AMOUNT EX RATE
HKCABC C1 HHT MGN HKD 1,756,406.00
HKCABC (1 STOCK MGH HKD 1,355,822.00
HKCABC C1 MNOP3 MGN WY £74,155.00
HKCABC C1 MNOPA MGN SGD 41,605.00
HKCABC C1 MNOP1 MGH uso 467,182.00

HKD outstanding debit amount from H-1 day
and any from H day will be collected in HKD

on H+1 day by 09:15.

MIFBRERZZEE L EE(NH CP)

H BRSRHEU T HREEFmEERGHERS -

e CCMDSO01 Statement of Collateral Account

e CCMCAO2 Collateral Account Balance Report

e CCMMVO01 Participant Collateral Account Movement Report

e CCMSUO04 Special-use Collateral Balance Report

e CCMDWO01 Cash Collateral Deposit/Withdrawal Order Activity Report

e CCMDWO02 Non Cash Collateral Deposit/Withdrawal Order Activity Report
e CCMATO1 Collateral Account Transfer Instruction Activity Report

e CCMATO02 Non-Cash Collateral Account Transfer Instruction Activity Report
e CCMIRO02 Collateral Parameters Information List
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https://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Derivatives/Trading-Mechanism/Derivatives-Holiday-Trading/HKCC_DHT-Briefing.pdf?la=en
https://www.hkex.com.hk/Services/Trading/Derivatives/Overview/Trading-Mechanism/Derivatives-Holiday-Trading?sc_lang=zh-HK
https://www.hkex.com.hk/-/media/HKEX-Market/Services/Trading/Derivatives/Trading-Mechanism/Derivatives-Holiday-Trading/List-of-H-CP.pdf

