
Disclosure# DisclosureTitle Reference DisclosureDescription DescriptionValues DataType DataFile ReportingFrequency DisclosureComments

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.1

Cash deposited at a central bank of issue of the currency concerned; Total split by House and Client;Pre-Haircut and Post Hair-

cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2.5 to 6.2.15 - HKCC maintains cash collateral of its Clearing Participants in house and 

client accounts in Common Collateral Management System (CCMS).  For purpose of 

holding cash collateral with the various custodians, HKCC holds initial margin of house 

and client accounts in aggregate and hence, breakdown by house and client is not 

available.  

Since HKCC does not reinvest non-cash collateral pledged by its Clearing Participants, 

breakdown by house and client accounts is reported as held in its collateral accounts.

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.2 Cash deposited at other central banks; Total split by House and Client; Pre-Haircut and Post-Haircut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.3

Secured cash deposited at commercial banks (including reverse repo); Total split by House and Client; Pre-Haircut and Post-

Haircut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.4 Unsecured cash deposited at commercial banks; Total split by House and Client; Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.5 Non-Cash Sovereign Government Bonds - Domestic; Total split by House and Client;Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.6

Non-Cash Sovereign Government Bonds - Other; Total split by House and Client;Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.7 Non-Cash Agency Bonds; Total split by House and Client;Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.8 Non-Cash State/municipal bonds; Total split by House and Client; Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.9 Non-Cash Corporate bonds; Total split by House and Client; Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.10

Non-Cash Equities;

Total split by House and Client; Pre-Haircut and Post-Haircut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.11

Non-Cash Commodities - Gold;

Total split by House and Client; Pre-Haircut and Post-Haircut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end
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6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.12 Non-Cash Commodities - Other; Total split by House and Client; Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.13 Non-Cash  - Mutual Funds / UCITs; Total split by House and Client; Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.14 Non-Cash  - Other; Total split by House and Client; Pre-Haircut and Post Hair-cut

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

TotalIM_PreHaircut

TotalIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end

6.2
For each clearing service, total initial margin held, split by house 

and client
6.2.15

For each clearing service, total initial margin held, split by house and client (if segregated).

HouseIM_PreHaircut

HouseIM_PostHaircut

ClientIM_PreHaircut

ClientIM_PostHaircut

Numeric 2dp, 

Currency
DataFile_6_2 Quarter end


