4.1

Total value of default resources
(excluding initial and retained variation margin), split by clearing

Reference

Prefunded - Own Capital Before;

N/A

DataType

Numeric 2dp,

AggregatedDataFile

ReportingFrequency

Quarter end

DisclosureComments

4.1- HKCC retains a single Reserve Fund for its different products.

4.1.1 - The amount of own capital is equivalent to DFCCP (as defined in BCBS 282) as the
CCP's prefunded own resources which are contributed to the default waterfall, where
these are junior or pari passu to prefunded member contributions. The reported amount

ualr ! ) Reported as at quarter end Currency includes HKCC own capital (of HKD171,536,723) and accumulated interest income
service if default funds are segregated by clearing service y
earned on Reserve Fund Contributions. While interest income does not represent HKCC's
prefunded own resources, interest income are junior to member contributions in the
default waterfall, hence this amount is reported in this component. The value of "own
capital" is consistent with that used in the calculation of KCCP reported in 4.2.1.
Total value of default resources
Prefunded - Own Capital Alongside; N 2dp, '
21 (excluding initial and retained variation margin), split by clearing [4.1.2 refundec - Own Lapital Alongside; N/A umeric 2dp, AggregatedDataFile Quarter end
Reported as at quarter end Currency
service if default funds are segregated by clearing service
Total value of default resources
Prefunded - Own Capital After; N 2dp, '
41 (excluding initial and retained variation margin), split by clearing |4.1.3 retunded - Own Gapital Atter N/A umeric 2Cp, AggregatedDataFile  [Quarter end
Reported as at quarter end Currency
service if default funds are segregated by clearing service
Total value of default resources
Prefunded - Ay te Participant Contributi - Required; N ic 2dp, "
41 (excluding initial and retained variation margin), split by clearing |4.1.4 refundec - Aggregate Participant Contributions - Require N/A umeric 2dp, AggregatedDataFile Quarter end
5 ! i, Reported as at quarter end Currency
service if default funds are segregated by clearing service
Total value of default resources
Prefunded - Ay te Participant Contributi - Post-H: it Posted; N ic 2dp, "
41 (excluding initial and retained variation margin), split by clearing |4.1.5 retunded - Aggregate Participant Contributions - Post-Halreut Poste N/A umeric 2dp, AggregatedDataFile  [Quarter end
5 ! i, Reported as at quarter end Currency
service if default funds are segregated by clearing service
4.1.6 - Hong Kong Exchanges and Clearing Limited (HKEX) has committed HKD4 billion
from its shareholders' funds as HKEX Risk Management Capital to use only for the
the risk of the three clearing houses as central
Total value of default resources N counterparties. Effective from 1 Jun 2018, the HKSCC Margin Credit, HKSCC Dynamic
alue ot . X § X Prefunded - Other; Numeric 2dp, § " - N N "
4.1 (excluding initial and retained variation margin), split by clearing [4.1.6 Reported as at quarter end N/A Currenc AggregatedDataFile Quarter end Contribution Credit, HKCC Participant Additional Deposit Credit and the three clearing
u u
service if default funds are segregated by clearing service P a i houses' appropriations are supported by the HKD4 billion.
The figure represents the HKCC Participant Additional Deposit Credit as at quarter end
2022 which is supported by the HKEX Risk Management Capital.
Total value of default resources Committed - Own/parent funds that are committed to address a participant default (or round of participant defaults); Numeric 2d
41 (excluding initial and retained variation margin), split by clearing |4.1.7 P particip particip g N/A i AggregatedDataFile Quarter end
5 ! i, Reported as at quarter end Currency
service if default funds are segregated by clearing service
4.1.8 - HKCC Rules stipulate that in respect of one or more events of default occurring
during the period beginning from the date on which HKCC declares an HKCC Participant
to be a Defaulter for an event of default and ending on the 5th Business Day following
such declaration (referred to as the “Capped Liability Period”), the aggregate liability of
an HKCC Participant to provide Assessments during a Capped Liability Period shall be
limited to an amount which is equal to its HKCC Participant’s Deposit required and its
HKCC Participant Additional Deposit calculated tto Chapter 4 of the Cleari
Total value of default resources Committed - Aggregate participant commitments to address an initial participant default (or initial round of participant ) articipant Additional Beposit calculated pursuant to thapter 4 ot the tlearing
e o ° . - ) Numeric 2dp, ) House Procedures on the Business Day immediately preceding the start of the Capped
41 (excluding initial and retained variation margin), split by clearing |4.1.8 defaults); N/A AggregatedDataFile | Quarter end fouse Proce :
v ) ) currency Liability Period, plus one time such amount,
service if default funds are segregated by clearing service Reported as at quarter end
Assessments shall not be required from HKCC Participants which have been declared as a
Defaulter on the day such are or whose HKCC Participantshi
have been effectively terminated or revoked by the Clearing House at or prior to the
start of the Capped Liability Period.
Reference: HKCC Rules, Chapter 7, Rule 707A
4.1.9 - HKCC Rules stipulate that “Upon the expiry of the relevant Capped Liability Period,
the Clearing House shall assess the adequacy of the Reserve Fund and determine the
Reserve Fund Deposits requirement of each HKCC Participant in accordance with Chapter
4 0f the Clearing House Procedures. Subject to Rule 707D, the Clearing House will notify
the HKCC Participant of any replenishment amount required as Reserve Fund Deposits as
a result of the recalculation. The HKCC Participant shall make such Reserve Fund Deposits
no later than the first Business Day after the date of the notice, o within such other time
period as may be specified by the Clearing House. Any such Reserve Fund Deposits made
Total value of default resources Committed - Aggregate participant commitments to replenish the default fund to deal with a subsequent participant default (or by an HKCC Participant following the expiry of such Capped Liability Period shall only be
41 (excluding initial and retained variation margin), split by clearing |4.1.9 round of participant defaults) after the initial participant default (or round of participant defaults) has been addressed; N/A Text AggregatedDataFile | Quarter end applied in respect of the events of default which occur after the expiry of the relevant

service if default funds are segregated by clearing service

Reported as at quarter end

Capped Liability Period and shall not be applied in respect of any event of default that
occurred prior to the expiry of such Capped Liability Period.”

There shall be no limit to the Reserve Fund Deposits requirement to be demanded from
an HKCC Participant.

Reference: HKCC Rules, Chapter 7, Rule 7078, 707D; Clearing House Procedures for
Futures/Options Contracts Traded on the Automated Trading System of the Exchange,
Chapter 4, Section 4.1




Total value of default resources

Reference

Committed - Other;

DataType

Numeric 2dp,

ReportingFrequency

DisclosureComments

41 (excluding initial and retained variation margin), split by clearing [4.1.10 N/A AggregatedDataFile | Quarter end
ualr ! ) Reported as at quarter end Currency
service if default funds are segregated by clearing service
42 Keep 4.2.1 Kecp - Kecp need only be reported by those CCPs which are, or seek to be a "qualifying CCP" under relevant law N/A Numeric 2dp AggregatedDatafile | Quarter end 4.2-KCCP is reported based on the definition of BCBS 282 which comes in effect in 2017.
4.3 - The ultimate holding company, HKEX, has set aside HKDA billion of shareholders’
funds of the HKEX Group for the purpose of strengthening the risk management regime
of HKFE Clearing Corporation Ltd (HKCC), The SEHK Options Clearing House Ltd (SEOCH)
d Hong Kong Securities Clearing Co Ltd (HKSCC), and ting their rol tral
Value of pre-funded default resources (excluding initial and and Hong Kong Securities Clearing Co Ltd (HKSCC), and supporting their roles as central
Cash deposited at a central bank of issue of the currency concerned; PreHaircut Numeric 2dp, ) counterparties.
43 retained variation margin) held for each clearing service, in total |4.3.1 DataFile_4_3 Quarter end
it Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
piLEY Differences in the default fund resources set outin 4.1.1 to 4.1.6 and 4.3 represent
differences in the accounting treatment of the default fund and the basis of the
recalculation of the default fund, such as amounts payable to resigning HKCC Clearing
Participants and realized investment gains.
Value of pre-funded default resources (excluding intial and Cash deposited at other central banks; ) )
: e e an _ PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.2 Reported as at quarter end; Pre-Haircut and Post-Haircut DataFile_4_3 Quarter end
PostHaircut Currency
and split by
Value of pre-funded default resources (excluding initial and Secured cash deposited at commercial banks (including reverse repo); ) )
- y e e an - PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.3 Reported as at quarter end; Pre-Haircut and Post-Haircut " Datafile_4_3 Quarter end
¢ PostHaircut Currency
and split by
Value of pre-funded default uding initial and
alue of pre-funded default resources (excluding initial an Unsecured cash deposited at commercial banks; PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.4 " _ A DataFile_4_3 Quarter end
- Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
and split by
Value of pre-funded default luding initial and
alue of pre-funded defauit resources (excluding initial an Non-Cash Sovereign Government Bonds - Domestic; PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.5 ) " Datafile_4_3 Quarter end
¢ Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
and split by
Value of pre-funded default resources (excluding intial and Non-Cash Sovereign Government Bonds - Other; oreHaieut Numeric 2
jrcu umeri )
43 retained variation margin) held for each clearing service, in total [4.3.6 Reported as at quarter end; Pre-Haircut and Post-Haircut A P DataFile_4_3 Quarter end
- PostHaircut Currency
and split by
Value of pre-funded default resources (excluding initial and Non-Cash Agency Bonds; ) )
- y e e an v PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.7 Reported as at quarter end; Pre-Haircut and Post-Haircut " Datafile_4_3 Quarter end
¢ PostHaircut Currency
and split by
Value of pre-funded default resources (excluding intial and Non-Cash State/municipal bonds; ) )
) ‘ e it an . _ PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.8 Reported as at quarter end; Pre-Haircut and Post-Haircut A DataFile_4_3 Quarter end
- PostHaircut Currency
and split by
Value of pre-funded default resources (excluding initial and Non-Cash Corporate bonds; ) )
- y e e an v PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.9 Reported as at quarter end; Pre-Haircut and Post-Haircut " Datafile_4_3 Quarter end
¢ PostHaircut Currency
and split by
Value of pre-funded default resources (excluding inftal and I ) )
ue of pre-fu ault resources (excluding initial an Non-Cash Equities; PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total |4.3.10 ) ) A DataFile_4_3 Quarter end
- Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
and split by
Value of pre-funded default resources (excluding initial and Non-Cash Commodities - Gold; ) )
) : e e an ) _ PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.11 Reported as at quarter end; Pre-Haircut and Post-Haircut " Datafile_4_3 Quarter end
¢ PostHaircut Currency
and split by
Value of pre-i fault uding initial
alue of pre-funded default resources (excluding initial and Non-Cash Commodities - Other; PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total |4.3.12 ) ) " DataFile_4_3 Quarter end
- Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
and split by
Value of pre-funded default luding initial and
alue of pre-funded defauit resources (excluding inital an Non-Cash - Other; PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total [4.3.13 ) _ " DataFile_4_3 Quarter end
¢ Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
and split by
Value of pre-i fault uding initial
alue of pre-funded default resources (excluding initial and Non-Cash Commodities - Other; PreHaircut Numeric 2dp, )
43 retained variation margin) held for each clearing service, in total |4.3.14 ) ) " DataFile_4_3 Quarter end
- Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
and split by
s Value of pre-funded default resources excluding ntaland [, In total. v _ PreHaircut Numeric 2dp, DataFie 4.3 Quarter end
retained variation margin) held for each clearing service, in total Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut Currency
- ! ) N 4.4 - The estimated largest aggregate stress loss and actual largest aggregate credit
e State whether the CCP is subject to a minimum “Cover 1 or “Cover 2” requirement in relation to total pre-funded default ) ond: )
44 Credit Risk Disclosures 441 e g o P N/A Text AggregatedDataFile Quarter end exposure are reported in excess of collateral (which includes surplus collateral), instead
) of initial margin requirement.
For each clearing service, state the number of business days within which the CCP assumes it will close out the default when )
44 Credit Risk Disclosures 2.42 " 8 v N/A Text AggregatedDataFile Quarter end
calculating credit exposures that would potentially need to be covered by the default fund.
) 4.4.3-1n consensus with the local regulator, HKCC is subject to a "Cover” requirement of
- ) ) . PeakDayAmountinPrevious12 al regulator, HKC «
For each clearing servic, the estimated largest aggregate stress [oss (in excess of ntial margin) that would be caused by the | 210 the largest and Sth largest Clearing Participant, i.e. Cover 1+5. Estimated largest
44 Credit Risk Disclosures 443 default of any single participant and its affiliates (including transactions cleared for indirect participants) in extreme but plausible Numeric 2dp DataFile_4_4a Quarterly, 12 month span aggregate stress loss (in excess of initial margin) under Cover 1+5:

market conditions; Peak day amount in the previous 12 months and mean average over the previous 12 months

MeanAverageOverPrevious12
Months

- Peak day amount in the previous 12 months = HKD2,287,245,687.00
- Mean average over the previous 12 months = HKD941,738,533.25




Reference

Report the number of business days, if any, on which the above amount (4.4.3) exceeded actual pre-funded default resources

DataType

ReportingFrequency

DisclosureComments

4.4.4- Actual pre-funded default resources include the HKEX Risk Management Capital
which is shared amongst the 3 on-exchange clearing houses, namely HKSCC, HKCC and
SEOCH. Hence, the number of days on which the amount exceeded actual pre-funded
default resources (in excess of collateral) s calculated on an aggregated basis for these 3

4.4 Credit Risk Disclosures 4.4.4 N/A Numeric 0dp AggregatedDataFile Quarter end
(in excess of initial margin). on-exchange clearing houses.
Number of days on which the amount under Cover 1+5 in 4.4.3 exceeded actual pre-
funded default resources represented in 4.1.1 to 4.1.6 (in excess of collateral) =0
N 2dp, 4.45-Th ts under Cover 1+5 in 4.4.3 which exceeded actual pre-funded default
44 Credit Risk Disclosures 445 The amount in 4.4.3 which exceeded actual pre-funded default resources (in excess of initial margin) AmountExceeded umeric 2dp, DataFile_4_db Quarter end € amounts under tover 1+5In 4.4.3 which exceeded actualpre-funded detau
Currency resources represented in 4.1.1 to 4.1.6 (in excess of collateral) =0
N ) ) ) PeakDayAmountinPrevious12 4.4.6 - Actual largest aggregate credit exposure (in excess of collateral) under Cover 145
For each clearing service, the actual largest aggregate credit exposure (in excess of initial margin) to any single participant and ) ) it I
24 Credit Risk Disclosures 446 its affiliates (including transactions cleared for indirect participants); Peak day amount in the previous 12 months and mean | M1O"th Numeric 2dp, DataFile_4_da Quarter end (including transactions cleared for indirect participants):
y 4. i ;
B e r:mus e participants); v s MeanAverageOverPrevious12 |Currency = - peak day amount in the previous 12 months = HKD4,219,117.00
B s Months - Mean average over the previous 12 months = HKD50,098.23
PeakDayAmountinP 12
For each clearing service, the estimated largest aggregate stress loss (in excess of initial margin) that would be caused by the eakbayAmountinPrevious
Months Numeric 2dp, )
14 Credit Risk Disclosures 447 default of any two participants and their affiliates (including transactions cleared for indirect participants) in extreme but DataFile_4_4a Quarter end
! e ) " " MeanAverageOverPrevious12 | Currency
plausible market conditions; Peak day amount in the previous 12 months and mean average over the previous 12 months v
4.4.8 - Actual pre-funded default resources include the HKEX Risk Management Capital
) ) ) which is shared amongst the 3 on-exchange clearing houses, namely HKSCC, HKCC and
Number of b days, i any, on which the ab 1t (4.4.6) exceeded actual pre-funded default f ) ) :
44 Credit Risk Disclosures 448 Number of business days, if any, on which the above amount (4.4.6) exceeded actual pre-funded default resources (in excess of |\ Numeric 0dp AggregatedDataFile Quarter end SEOCH. Hence, the number of days on which the amount exceeded actual pre-funded
initial margin) and by how much. "
default resources (in excess of collateral) s calculated on an aggregated basis for these 3
on-exchange clearing houses.
M Credit ik Disclosures a0 The amount in 4.4.6 which exceeded actual pre-funded default resources (in excess of initial margin) Amountxceaded Numeric 2dp, DataFie.4_4b quarterend
Currency
) ) . PeakDayAmountinPrevious12
For each clearing service, what was the actual largest aggregate credit exposure (in excess of initial margin) to any two )
o - e, et 3 e e Months Numeric 2dp, )
4.4 Credit Risk Disclosures 4.4.10 participants and their affiliates (including transactions cleared for indirect participants)? . DataFile_4_4a Quarter end
P2 ° MeanAverageOverPrevious12 | Currency
b : PeakDay 12Months; OverPrevious12Months
Months
‘Assets eligible as initial margin, and th tive haircut ]
51 a::l_:: gidle as Initial margin, and the respective haircuts 511 Assets eligible as initial margin and the respective haircuts applied N/A Text AggregatedDataFile Ad-Hoc
i
‘Assets Eligible for pre-funded participant contributions to the — — __ __ )
. Gerautt resources, and the resmective nmireuts vl (f 521 Assets Elgible fo pre-funded participant contributions to the defaul resources, an the respective haircuts applied (f different | ot ncgregatedbatarie | adiHoc
; from 5.1)
different from 5.1)
53 Results of testing of haircuts 53.1 Confidence interval targeted through the calculation of haircuts N/A Numeric 2dp, % AggregatedDataFile Quarter end
5.3 Results of testing of haircuts 53.2 Assumed holding/liquidation period for the assets accepted N/A Text AggregatedDataFile Quarter end
53 Results of testing of haircuts 533 Look-back period used for testing the haircuts (number of days) N/A Numeric 0dp AggregatedDataFile | Quarter end
N f ing the look-back peri hich the fall in value during th holding/liquidation peri ]
s Results of testing of hareuts s34 umber of days during the oolcback period on which the fll in value during the assumed holding/liquidation period exceeded |\ Numeric odp regregatedbatafie | Quartery
the haircut on an asset.
6.1 - HKCC Clearing Participants may be registered under one of two Participantship
categories: (i) General Clearing Participants, which are allowed to register and clear
trades both on their own account and on behalf of Non-Clearing Participants; and (i)
Clearing Participants, which are only allowed to register and clear trades on their own
House Net behalf. The initial margin for the positions of HKCC Non-Clearing Participants, i.e. indirect
For each clearing service, total initial margin required, split by ) N ) ouse- ) participants, is calculated on a net basis.
’ Total iitial margin required split by house, client gross, client net and Client_Gross Numeric 2dp, )
61 house and client 11 total(if not segregated) Client_Net Currenc Dataflle 6.1 Quarter end
¢ i ; i u ) - - )

(or combined total if not segregated) 8reg o ¥ 6.1.1- The calculation of concentration risk margin requirement for the client account of
an HKCC Clearing Participant s calculated based on the aggregated exposure, net of
collateral, of all client nature accounts. Due to the calculation method which determines
concentration risk margin requirement for all client nature accounts on an aggregated
basis for settlement, these figures are consolidated under "IM_Client (Net)" for reporting
purpose.

HouselM_PreHaircut 6.2.5t0 6.2.15 - HKCC maintains cash collateral of its Clearing Participants in house and
HouselM_PostHaircut client accounts in Common Collateral Management System (CCMS). For purpose of
N ) ) ) ) ) ) ) ClientIM_PreHaircut ) holding cash collateral with the var todians, HKCC holds initial margin of h
For each clearing service, total initial margin held, split by house Cash deposited at a central bank of issue of the currency concerned; Total split by House and Client;Pre-Haircut and Post Hair- | o oM~ reHaireu Numeric 2dp, ) 0'cling cash collateral with the various custocians 016 Initial margin ot house
6.2 ) 6.2.1 ClientIM_PostHaircut DataFile_6_2 Quarter end and client accounts in aggregate and hence, breakdown by house and client is not
and client cut " Currency '
TotallM_PreHaircut available.
TotallM_PostHaircut Since HKCC does ot reinvest non-cash collateral pledged by its Clearing Participants,
breakdown by house and client accountsis reported as held in its collateral accounts.
HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut
For each clearing service, total initial margin held, split by hi ) ) ) ! . entiv_Preftair Numeric 2dp, )
6.2 or each clearing service, total initial margin held, spiitby house |¢ 5 5 Cash deposited at other central banks; Total split by House and Client; Pre-Haircut and Post-Haircut ClientIM_PostHaircut umeric 2dp, DataFile_6_2 Quarter end

and client

TotallM_PreHaircut
TotallM_PostHaircut

Currency




Reference DataType ReportingFrequency DisclosureComments
HouselM_PreHaircut
HouselM_PostHaircut
Secured cash deposited at commercial banks (including reverse repo); Total split by House and Client; Pre-Haircut and Post- ClientIM_PreHaircut
6.2 6.2.3 Haircut ClientIM_PostHaircut

Numeric 2dp,
Currency

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

and client
TotallM_PreHaircut

TotallM_PostHaircut

HouselM_PreHaircut
HouselM_PostHaircut
For each clearing service, total initial margin held, split by house ClientiM_PreHaircut
62 Foreaen© 624 Unsecured cash deposited at commercial banks; Total split by House and Client; Pre-Haircut and Post Hair-cut ClientiM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,

DataFile_6_2 Quarter end
Currency

HouselM_PreHaircut
HouselM_PostHaircut
For each clearing service, total initial margin held, split by house ) ) _ _ _ ClientIM_PreHaircut
62 oA 625 Non-Cash Sovereign Government Bonds - Domestic; Total split by House and Client;Pre-Haircut and Post Hair-cut ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,

DataFile_6_2 Quarter end
Currency

HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut
ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,
Currency

62 For each clearing service, total initial margin held, split by house | , ¢ Non-Cash Sovereign Government Bonds - Other; Total split by House and Client;Pre-Haircut and Post Hair-cut

and client

DataFile_6_2 Quarter end

HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut
6.2.7 Non-Cash Agency Bonds; Total split by House and Client;Pre-Haircut and Post Hair-cut ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,
Currency

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

DataFile_6_2 Quarter end

HouselM_PreHaircut
HouselM_PostHaircut
For each clearing service, total initial margin held, split by house . ) ) ) ) ClientiM_PreHaircut
62 oA 6258 Non-Cash State/municipal bonds; Total split by House and Client; Pre-Haircut and Post Hair-cut ClientiM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,

DataFile_6_2 Quarter end
Currency

HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut
6.2.9 Non-Cash Corporate bonds; Total split by House and Client; Pre-Haircut and Post Hair-cut ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,
Currency

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

DataFile_6_2 Quarter end

HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut
ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,
Currency

62 For each clearing service, total initial margin held, split by house | , Non-Cash Equities;

DataFile_6_2 uarter end
and client Total split by House and Client; Pre-Haircut and Post-Haircut - a

HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut
ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,

For each clearing service, total initial margin held, split by house | , ., Non-Cash Commodities - Gold;
2. Currency

N N N " N DataFile.
and client Total split by House and Client; Pre-Haircut and Post-Haircut -

Quarter end

HouselM_PreHaircut
HouselM_PostHaircut
For each clearing service, total initial margin held, split by house - ) ) ) ClientIM_PreHaircut
62 oA 6.2.12 Non-Cash Commodities - Other; Total split by House and Client; Pre-Haircut and Post Hair-cut ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,

DataFile_6_2 Quarter end
Currency

HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut
6213 Non-Cash - Mutual Funds / UCITs; Total split by House and Client; Pre-Haircut and Post Hair-cut ClientIM_PostHaircut
TotallM_PreHaircut
TotallM_PostHaircut

Numeric 2dp,
Currency

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

DataFile_6_2 Quarter end




Reference

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

HouselM_PreHaircut
HouselM_PostHaircut
ClientIM_PreHaircut

DataType

Numeric 2dp,

ReportingFrequency

DisclosureComments

6.2 ) 6.2.14 Non-Cash - Other; Total split by House and Client; Pre-Haircut and Post Hair-cut ClientIM_PostHaircut DataFile_6_2 Quarter end
and client ) Currency
TotallM_PreHaircut
TotallM_PostHaircut
HouselM_PreHaircut
For each clearing service, total initial margin held, split by house For each clearing service, total initial margin held, split by house and client (if segregated). HouselM_PostHaircut Numeric 2d|
6.2 8 4 8 » SPthy 6.2.15 e g 8 » SPitdy gregated). ClientIM_PreHaircut P DatafFile_6_2 Quarter end
and client currency
ClientIM_PostHaircut
Initial Margin rat dividual contracts, where the CCP set
63 s:'c':m:s'g'" rates on individual contracts, where the CCPsets 131 Initial Margin rates on individual contracts where the CCP sets such rates N/A Text AggregatedDataFile Ad-Hoc
Type of initial margin model used (e.g. portfolio simulation or
6.4 risk aggregation) for each clearing service and the key model | | Type of IM Model Text AggregatedDataFile | Quarterly
design parameters for each initial margin model applied to that
clearing service
64 2egres caring servic v 42 Type of IM Model Change Effective Date Format YYYY-MM- | AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that o
clearing service
Type of initial margin model used (e.g. portfolio simulation or
6.4 risk aggregation) for each clearing service and the key model 43 IM Model Name Text AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that
clearing service
64 2egres caring servic v 44 IM Model Name Change Effective Date Format YYYY-MM- | AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that o
clearing service
-~ ) o 6.4.5 - HKCC determines the Benchmark Rates for each product with reference to the
Type of initial margin model used (e.g. portfolio simulation or - " ; " ooren
riek agaregation) for emch cloaring sorvice and the key model projected volatility at a defined confidence interval. A one-tailed confidence interval of
i i ing servi '
6.4 aeeres 1ing servie Y 45 Single Tailed Confidence Level Numeric 2dp, % |AggregatedDataFile |Quarterly 99.73% is adopted for global derivatives products e.g. commodity products and currency
design parameters for each initial margin model applied to that ‘ A "
ARG, products, while a two-tailed confidence interval of 89.73% s adopted for other products
8 e.g. equity index products, equity products, and interest rate products.
Type of initial margin model g portfolio simulation or
ok stregatonfor exch g s andthe ey ot 1508601 Date
6.4 28gre ring servic v 46 Single Tailed Confidence Level Change Effective Date Format YYYY-MM- | AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that o
clearing service
Type of initial margin model used (e.g. portfolio simulation or
64 risk aggregation) for each clearing service and the key model |, , Look Back Period Text AggregatedDataFile | Quarterly
design parameters for each initial margin model applied to that
clearing service
Type of initial margin model g portfolio simulation or
ok stregatonforexch g s andthe ey ot 1508601 Date
6.4  2ggreg: ring servic v 6.4.8 Look Back Period Change Effective Date Format YYYY-MM- | AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that o
clearing service
Type of initial margin model used (e.g. portfolio simulation or
64 risk aggregation) for each clearing service and the key model |, Adjustments Text AggregatedDataFile | Quarterly
design parameters for each initial margin model applied to that
clearing service
nitial margi , . o simulati
ek aeegaionfor s kg et and e ey model 150 8601 Date
6.4 2888 earing servic v 6.4.10 Adjustments Change Effective Date Format YYYY-MM- | AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that o
clearing service
Type of initial margin model used (e.g. portfolio simulation or
6.4 risk aggregation) for each clearing service and the keymodel |, | Close Out Period (days) Text AggregatedDataFile Quarterly

design parameters for each initial margin model applied to that
clearing service




Type of initial margin model used (e.g. portfolio simulation or
risk aggregation) for each clearing service and the key model

Reference

DataType

1SO 8601 Date

ReportingFrequency

DisclosureComments

64 6.4.12 Close out period change Effective Dats Format YYYY-MM-  |AggregatedDataFile tert
design parameters for each initial margin model applied to that 0se out period change Effective Date o eeres Quarterly
clearing service
Type of initial margin model used (e.g. portfolio simulation o
64 risk aggregation) for each clearing service and the key model |\ IM Rates Link Text AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that
clearing service
Type of initial margin model used (e.g. portfolio simulation or
oa visk ageregation) for each clearing service and the key model |- . Frequency of Parameter Review Text AggregatedDataFile | Quarter end
design parameters for each initial margin model applied to that
clearing service
Type of nitial del used (e.g. portfol lat
ok segation o i e o and e oy model. 150 8601 Date
6.4 BTeE: 8 Y 6.4.15 Frequency of Parameter Review Change Effective Date Format YYYY-MM- |AggregatedDataFile Quarterly
design parameters for each initial margin model applied to that o
clearing service
Results of back-testing of initial margin. At a minimum, this ) ) )
Number of t the past twel ths that held against t fell below the actual marked-to- )
65 should include, for each clearing service and each initial margin |6.5.1.1 umber of times over the past twelve months that margin coverage held against any account fell below the actual marked-to- |, Numeric Odp AggregatedDataFile Quarterly, 12 month span
arine s market exposure of that member account
model applied to that clearing service
Specify if d intraday/continuously or onl day. If )
65 pecify if measured intraday/continuously or only once a day. If | ¢ , Frequency of daily back-testing result measurements. N/A Text AggregatedDataFile Quarterly, 12 month span
once a day, specify at what time of day.
Specify if d intraday/continuously or onl day. If )
65 pecify if measured intraday/continuously or only once a day. If |  ; 3 Time of daily back-testing result if measured once a day. N/A Text AggregatedDataFile Quarterly, 12 month span
once a day, specify at what time of day.
Results of back-testing of initial margin. At a minimum, this
65 should include, for each clearing service and each initial margin [6.5.2 Number of observations N/A Numeric 0dp AggregatedDataFile | Quarterly, 12 month span
model applied to that clearing service
Results of back-testing of initial margin. At a minimum, this
65 should include, for each clearing service and each initial margin [6.5.3 Achieved coverage level N/A Numeric 2dp, % |AggregatedDataFile |Quarterly, 12 month span
model applied to that clearing service
Results of back-testing of initial margin. At a minimum, this ) ) ) )
N 2dp, ) 6.5.4- The calculation of d based on breaches of
65 should include, for each clearing service and each initial margin [6.5.4 Where breaches of initial margin coverage (as defined in 6.5(a)) have occurred, report on size of uncovered exposure; Peak size [N/A umeric 2p, AggregatedDataFile Quarterly, 12 month span -4 - The calculatian of Uncovered exposure s biasec on reaches of margin coverage
) aring ser Currency which does not include add-ons, such as concentration risk margin.
model applied to that clearing service
Results of back-testing of initial margin. At a minimum, this - ) ) ) )
Wh hes of nitial fi 5(a) h f A N 2 )
65 should include, for each clearing service and each initial margin |6.5.5 oo breaches of initial margin coverage (2s defined in 6.5(a)) have occurred, report on size of uncovered exposure; Average |\ Cumere dp. AggregatedDataFile | Quarterly, 12 month span
y arine s iz u
model applied to that clearing service v
Average Total Variation Margin Paid to the CCP by participant: Numeric 2dp, )
66 verage Total Variation Margin Paicto the CLPby participants 6 6 1 Average Total Variation Margin Paid to the CCP by participants each business day N/A umeric 2dp, AggregatedDataFile Quarterly
each business day Currency
Maxit total variati in paid to the CCP i N ic 2dp, .
6.7 2xmum totalvariation margin paid to the P onany glven g 7 5 Maximum total variation margin paid to the CCP on any given business day over the period N/A umeric 2dp, AggregatedDataFile Quarterly
business day over the period Currency
Maximum aggregate initial margin call on any given business ) . ) ) ) ) Numeric 2dp, )
68 6.8.1 Maximum aggregate initial margin call on any given business day over the period N/A AggregatedDataFile | Quarterly
day over the period Currency
) 7.1.1- HKEX maintains sufficient liquid for the "Cover 1" HKSCC, HKCC
7.1 Liquidity Risk 7.1 State whether the clearing service maintains sufficient liquid resources to 'Cover 1' or 'Cover 2. N/A Text AggregatedDataFile Quarter end S sEOCH maintains suticient iquid resources for the “Cover 1"across
- Uity Risk 12 Size and composition of qualfying iquid resources for each clearing service; (a) Cash deposited ata central bank ofssue of the.[SizeAndCompositionOfQualiyi |Numeric 2dp, DataFie. 7.1 Quarter end
currency concerned neLiquidResources Currency
SizeAndCompositionOfQualifyi [Numeric 2d )
71 Liquidity Risk 713 Size and composition of qualifying liquid resources for each clearing service; (b) Cash deposited at other central banks izeAndCompositionOfQualifyi | Numeric 2dp, DataFile_7_1 Quarter end
neLiquidResources Currency
- ity Risk 114 Size and composition of qualfying iquid resources for each clearing serice; (c) Secured cash deposited at commercialbanks  [SizeAndCompositionOfQualiyi |Numeric 2dp, DataFie. 7.1 Quarter end
(including reverse repo) neLiquidResources Currency
SizeAndCompositionOfQualifyi [Numeric 2d ) 7.1.5 - Separately, HKEX Group Corporate Funds of HKD4,325 million in liquid
71 Liquidity Risk 715 Size and composition of qualifying liquid resources for each clearing service; (d) Unsecured cash deposited at commercial banks |>2c/ndcompositionOfQualifyi. | Numeric 2dp, DataFile_7_1 Quarter end eparatey, roup Carparate Funds of million I flqulc resources

ngLiquidResources

Currency

is used to provide liquidity support to HKSCC, HKCC and SEOCH.




Reference DataType ReportingFrequency DisclosureComments
Size and composition of qualifying liquid resources for each clearing service; (e) secured committed lines of credit (ie those for | ofqualifyi | Numeric 24 7.1.7 - HKEX has arranged a total of HKD10 billion unsecured committed credit facilities
71 Liquidity Risk 7.16 which collateral/security will be provided by the CCP if drawn) including committed foreign exchange swaps and iR v ot P DataFile_7_1 Quarter end with options to draw down on the same day in different currencies, namely HKD, USD
repos sLia 4 and CNY from selected liquidity providers, for HKSCC, HKCC, SEOCH, OTCC and HKEX.
71 Lquidity Risk 717 size and composition of qualifying liquid resources for each clearing service; (f) unsecured committed lines of redit (ie which | SizeAndCompositionOfQualifyi |Numeric 2dp, DataFile_7.1 Quarter end
the CCP may draw without providing collateral/security) ngliquidResources Currency
Size and tion of qualifying liquid for each clearing service; (g) highly marketable collateral held in custody and
- Size and composiion of qualifying lqud resources for each clearing srvice; g) highly marketable colateral held n custodyand [ oo L
71 Liquidity Risk 7.18 investments that are readily available and convertible into cash with prearranged and highly reliable funding arrangements even Datafile_7_1 Quarter end
! g ngliquidResources Currency
in extreme but plausible market conditions
SizeAndC itionOf¢ [ Ni 2dp,
71 Liquidity Risk 7.19 Size and composition of qualifying liquid resources for each clearing service; (h) other izeAndCompositionOfQualifyi. | Numeric 2dp, DataFile_7_1 Quarter end
ngliquidResources Currency
71 Liquidity Risk 7.1.10 State whether the CCP has routine access to central bank liquidity or facilities. N/A Text AggregatedDataFile Quarterly
71 Lquidity Risk J111 Details regarding the schedule of payments or priorty for allocating payments,if such exists, and any applicable rue, poficy, |, rext AggregatedDataFile Quarter end
procedure, and governance arrangement around such decision making.
Size and composition of any supplementary liquity rsk Size and composition of any supplementary liquidity risk resources for each clearing service above those qualifying liquid Numeric 2¢|
72 resources for each clearing service above those qualifying liquid [7.2.1 omp! v supp Ty llquidity 8 qualitying fia N/A P AggregatedDataFile Quarter end
resources in 7.1 Currency
resources above.
SameDayP: t_Total 7.3-Fi lculated ted basis of 3 on-exch: { h 3
Estimated largest same-day and, where relevant, intraday and multiday payment obligation in total that would be caused by the | 202" 2Yment_Tota ) [Bures are ca cu e ec on an ageregated basts of S on-exchange clearing louses
P " N N . N N L L N SameDayPayment Numeric 2dp, - HKSCC, HKCC and SEOCH.
73 Liquidity Risk 731 default of any single particpant and its afilats (incluing transactions cleared for inirect participants) in extreme but plausible| 2% " Correnc DataFile_7_3 Quarterly
ket conditions; Forward look ted quarterl
market conditions; Forward looking measure reported quarterly MultiDayPayment 7.3.1- Only same-day and multiday scenarios are applicable to HKSCC, HKCC and SEOCH.
Report the number of business days, if any, on which the above amount exceeded its qualifying liquid resources (identified as in
73 Liquidity Risk 732 7.1, and available at the point the breach occurred), and by how much.; N/A Numeric 0dp AggregatedDataFile Quarterly
No. of days in quarter
Number of business days, if any, on which the ab t exceeded ts qualifying liquid dentified as in 7.1, and Numeric 2dp, ' ) ) R
73 Liquidity Risk 733 umber of business days, if any, on which the above amount exceeded ts qualifying liquid resources (identified asin 7.1, and 1 1o ey ceoded umeric 2dp, DataFile_7_3a Quarterly 7.3.3 - No business day with amount exceeded its qualifying liquid resources.
available at the point the breach occurred), and by how much; Amount of excess on each day Currency
SameDayPayment_Total
s Lquiity Risk 134 Actual largest intraday and multiday payment obiigation of a sinle participant and is affiates (incuding transactions cleared |SameDayPaymen Numeric 2dp, DataFile.7 3 Quartery
for indirect participants) over the past twelve months; Peak day amount in previous twelve months IntraDayPayment Currency
MultiDavPavment
7.3.5 - Only same-day and multiday scenarios are applicable to HKSCC, HKCC and SEOCH.
§ . § o SameDayPayment_Total . ,
Estimated largest same-day and, where relevant, intraday and multiday payment obligation in each relevant currency that SameDayPayment Numeric 24, 7.3.5t0 7.3.7 - Products cleared by HKSCC, HKCC and SEOCH are denominated in 4
73 Liquidity Risk 735 would be caused by the default of any single partiipant and its affiates including transactions cleared for indirect participants) | " %" 2V °f e DataFile_7_3 Quarterly different currencies (HKD, CNY, USD and SGD). Since the major financial resource,
in extreme but plausible market conditions; Forward looking measure reported quarterly MumDaV Pav v 4 committed bank facilities in an amount of 10 billion in HKD equivalent, can be drawn in
Yray HKD, CNY, USD and SGD on the same day to cover liquidity requirement of respective
currency, calculation of days with exceedances by currency is not available.
NumberOfD; usb
s Luidiy Risk 36 Number of business days, if any, on which the above amounts exceeded is qualifying liquid resources in each relevant currency Nt::b:: ofu::z}un Numeric 0dp DataFile_7_3b Quarterly
(as identified in 7.1 and available at the point the breach occurred), and by how much
NumberOfDays_GBP
Report the number of business days, if any, on which the above amounts exceeded its qualifying liquid resources in each Numeric 24
73 Liquidity Risk 737 relevant currency (as identified in 7.1 and available at the point the breach occurred), and by how much; Amount of excess on | AmountExceeded St 20 DataFile_7_3a Quarterly
each day Y
P f ( It | ffe il DvP, DVvD o 12.1.1t012.2.3- ( ing DVP, DvD or PvP {f hani i
121 ercentage of settlements by value effected using a DvP, DD or |, ; Percentage of settlements by value effected using a DVP settlement mechanism N/A Numeric 2dp, % | AggregatedDataFile Quarterly t012.2.3 - Settlement using DvP, DVD or PP settlement mechanism is not
PVP settlement mechanism applicable to HKCC.
P f ( It | ffe il DvP, DVvD .
121 Pe:emage of settlements by value effected using a DvP, DD or ], ; Percentage of settlements by value effected using a DvD settlement mechanism N/A Numeric 2dp, % | AggregatedDataFile Quarterly
v
Percentage of settlements by value effected using a DVP, DvD )
121 ercentage of settiements by value eflected using a DvP, Dvbor 5 3 Percentage of settlements by value effected using a PvP settlement mechanism N/A Numeric2dp, %  |AggregatedDataFile Quarterly
PvP settlement mechanism
Pe 1t f settly its by | ffected usil DvP, DvD . N N -
122 ercentage of settiements by volume effected using a DVE, VD 145 5 1 Percentage of settlements by volume effected using a DvP settlement mechanism N/A Numeric 2dp, % AggregatedDataFile Quarterly
or PVP settlement mechanism
Percentage of settlements by volume effected using a DvP, DVD )
122 ercentage of settlements by volume effected using a DV, DV 145 5 5 Percentage of settlements by volume effected using a DvD settlement mechanism N/A Numeric2dp, %  |AggregatedDataFile Quarterly
or PvP settlement mechanism
Pe 1t f settly its by | ffected usil DvP, DvD . N N -
122 ercentage of settlements by volume effected using a DVF, VD 145 5 3 Percentage of settlements by volume effected using a PvP settlement mechanism N/A Numeric 2dp, % AggregatedDataFile Quarterly
or PVP settlement mechanism
T . e N N - 13.1 - No Clearing Participant default d in third rte f2022. Refe o
131 quantitative information related to defaults 1311 Quantitative information related to defaults; Amount of loss versus amount of initial margin N/A Text AggregatedDataFile Ad-hoc 0 Hlearing Participant detault occurrecin third quarter o eterences to
default cases occurring before 2022 can be found in the HKEX Annual Report.
131 quantitative information related to defaults 13.12 Quantitative information related to defaults; Amount of other financial resources used to cover losses N/A Text AggregatedDatafile | Ad-hoc
131 quantitative information related to defaults 13131 Quantitative information related to defaults; Proportion of client positions closed-out N/A Text AggregatedDataFile  |Ad-hoc
131 quantitative information related to defaults 13132 Quantitative information related to defaults; Proportion of client positions ported E Text AggregatedDataFile | Ad-Hoc
131 quantitative information related to defaults 13.14 Quantitative information related to defaults; Appropriate references to other published material related to the defaults E Text AggregatedDataFile | Ad-Hoc




Total Client Positions held as a share of notional values cleared

Reference

DataType

ReportingFrequency

DisclosureComments

14.1.1 & 14.1.2 - The shares are calculated based on the total market notional values

14.1 1411 Total Client Positi held dividuall ted it N/A Ni 2dp, % AggregatedDataFile t d
or of the settlement value of securities transactions otaltlient Positions held in indlvidually segregated accounts / umeric 20 eeres Quarter en (which also includes the notional values of non-client accounts).
Total Client Positions held as a share of notional values cleared
141 otal Client Positions held as a share of notional values cleared 14, 4 5 Total Client Positions held in omnibus client-only accounts, other than LSOC accounts N/A Numeric2dp, %  |AggregatedDataFile Quarter end
or of the settlement value of securities transactions
Total Client Positi held h: f noti | val { d 14.1.3 & 14.1.4 - The it structt f HKCC d t offer legall ted but
141 otal Client Positions held as a share of notional values cleared 14, 4 3 Total Client Positions held in legally segregated but operationally comingled (LSOC) accounts N/A Numeric2dp, % | AggregatedDataFile Quarter end © account structure of oes not ofter legally segregated ol
or of the settlement value of securities transactions operationally comingled (LSOC) accounts nor comingled house and client accounts.
Total Client Positions held as a share of notional values cleared '
141 otal Client Positions held as a share of notional values cleared 1,, ; , Total Client Positions held in comingled house and client accounts N/A Numeric2dp, % |AggregatedDataFile Quarter end
or of the settlement value of securities transactions
Numeric 2dp,
151 General business risk 15.1.1 Value of liquid net assets funded by equity N/A Corroney AggregatedDataFile  |Annual
Ni ic 2d| "
15.1 General business risk 15.1.2 Six months of current operating expenses N/A C:::r:lc:/ P AggregatedDataFile Annual
N 2dp,
152 General business risk; Financial Disclosures 152.1 Total Revenue N/A C::r":r:'ci P AggregatedDataFile Annual
Ni ic 2d| "
15.2 General business risk; Financial Disclosures 1522 Total Expenditure N/A c“:‘:r:'; P AggregatedDataFile Annual
urrency
N ic 2dp, .
152 General business risk; Financial Disclosures 1523 Profits N/A c:r':‘:':'; P AggregatedDataFile Annual
Ni ic 2d| "
15.2 General business risk; Financial Disclosures 1524 Total Assets N/A Cu::r::c P, AggregatedDataFile Annual
ul Y
N ic 2dp, .
152 General business risk; Financial Disclosures 1525 Total Liabilities N/A c:r':‘:':'; P AggregatedDataFile Annual
15.2 General business risk; Financial Disclosures 15.2.6 Explain if collateral posted by clearing participants is held on or off the CCP's balance sheet N/A Text AggregatedDataFile Annual
15.2 General business risk; Financial Disclosures 15.2.7 Additional items as necessary N/A Text AggregatedDataFile Annual
153 General business risk; Income breakdown 15.3.1 Percentage of total income that comes from fees related to provision of clearing services N/A Numeric 2dp, % AggregatedDataFile Annual
153 General business risk; Income breakdown 1532 Percentage of total income that comes from the reinvestment (or rehypothecation) of assets provided by clearing participants |N/A Numeric 2dp, % AggregatedDataFile Annual
Total cash (but not securities) received from participants,
161 2 of the form in which itis held, deposited or invested, |, Total cash (but not securiies)received from participants,regardless of the form in which itis held, deposited or invested, /A Numeric 2dp, garegatedpatafile Quarter end
split by whether it was received as initial margin or default fund received as initial margin Currency
contribution
Total cash (but not securities) received from participants,
161 regardless of the form in which tis held, deposited or invested, | ¢ | ) Total cash (but not securites) recelved from participants,regardless o the form in which it i held, deposited or nvested, WA Numeric 2dp, Aggregateddatafle  |Quarterend
split by whether it was received as initial margin or default fund received as default fund contribution currency
contribution
How total cash received from participants (16.1) is P ) .
16.2 16.2.1 P it f total ti it cash hel h it I th h N/A Ni 2 b AggregatedDataFile t
6 held/depostedinvested, ncluding: ercentage of total participant cash held as cash deposits (including through reverse repo) /) umeric 2dp, % Bareg Quarter end
162 How total cash received from participants (161 is 1622 Percentage of total partcipant cash held as cash deposits (including through reverse repo); ascash deposits at cetral banks of | Numeric 20, % | AggregatedbataFile |quarter end
held/deposited/invested, including; issue of the currency deposited
162 How total cash received from participants (16.1) is 1623 Percentage of total participant cash held a cash deposits (including through reverse repo); a cash deposits atother central |\ Numeric 20, % | AggregatedbataFile  |quarter end
held/deposited/invested, including; banks
162 How total cash received from participants (161 is 1624 Percentage of total partcipant cash held as cash deposits including through reverse repol; as cash deposits at commercial A Numeric 20, % | AggregatedbataFile |quarter end
held/deposited/invested, including; banks (Secured, including through reverse repo)
162 How total cash received from participants 16.1) is 1625 Percentage of total participant cash held as cash deposits (including through reverse repo); as cash deposits at commercial A Numeric 20, % | AggregatedbataFile |quarter end
held/deposited/invested, including; banks (Unsecured)
How total h d fr rticipants (16.1) i "
162 low total cash received from participants (16.1) is 16.2.6 Percentage of total participant cash held as cash deposits (including through reverse repo); in money market funds N/A Numeric2dp, % |AggregatedDataFile Quarter end
held/deposited/invested, including;
H total h ived fr rticil \ts (16.1) it N e . N N .
16.2 low total cash received from participants (16.1) is 16.2.7 Percentage of total participant cash held as cash deposits (including through reverse repo); in other forms N/A Numeric 2dp, % AggregatedDataFile Quarter end
held/deposited/invested, including;
How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including through reverse repol; percentage split by currency of these | c c" a88_USD
16.2 o rom particip - 16.2.8 6¢ of total particip: P e enr Po)i per 8¢ spltby 4 Percentage_EUR Numeric 2dp, % DataFile_16_2 Quarter end
held/deposited/invested, including; cash deposits (including reverse repo) and money market funds by CCY; Specify local currency in comments bercantage_GBP
! cinants (16.1) ) o o ]
162 How total cash received from participants (16.1)is 1629 Percentage of total participant cash held s cash deposits (including through reverse repo); welghted average maturity of these | Numeric 24p AggregatedbataFle  |Quarterend
held/deposited/invested, including; cash deposits (including reverse repo) and money market funds
H total h ived fr rticil \ts (16.1) is N N . e . . N .
162 low total cash received from participants (16.1) is 16.2.10 Percentage of total participant cash invested in securities; Domestic sovereign government bonds N/A Numeric 2dp, % AggregatedDataFile Quarter end
held/deposited/invested, including;
H total h ived fr rticil ts (16.1) it N N . e . N .
16.2 low total cash received from participants (16.1) is 16.2.11 Percentage of total participant cash invested in securities; Other sovereign government bonds N/A Numeric 2dp, % AggregatedDataFile Quarter end

held/deposited/invested, including;




How total cash received from participants (16.1) is

Reference

DataType

ReportingFrequency

DisclosureComments

16.2 held/depositedinvested, including; 16.2.12 Percentage of total participant cash invested in securities; Agency Bonds N/A Numeric 2dp, % AggregatedDataFile Quarter end
How total cash d f ticipants (16.1) i
162 ow total cash received from participants (16.1)is 16213 Percentage of total participant cash invested in securities; State/municipal bonds N/A Numeric 2dp, % | AggregatedDataFile Quarter end
held/deposited/invested, including;
How total cash d f ticipants (16.1) i
162 ow total cash received from participants (16.1)is 16214 Percentage of total participant cash invested in securities; Other instruments N/A Numeric 2dp, % | AggregatedDataFile Quarter end
held/deposited/invested, including;
How total cash received from participants (16.1) is Percentage of total participant cash invested in securities; percentage split by currency of these securities; Specify local currency | V50
162 : particlp - 16.2.15 ! B particip: ! i P e split by Y i 5P Y{eur Numeric 2dp, % |DataFile_16_2 Quarter end
held/deposited/invested, including; in comments; pon
How total cash d f ticipants (16.1) i
162 hg‘;’/ d“é:l’;’; d/"ifz:;d "::u‘;?r:;'pa" s(16.1)is 16.2.16 Weighted average maturity of securities N/A Numeric 2dp AggregatedDataFile Quarter end
162 How total cash received from participants (16.1)is 16217 Provide an estimate of the isk on the investment portfolo (excluding central bank and commercial bank deposits) (99% one- | et AggregatedDataFle |quarterend
held/deposited/invested, including; day VaR, or equivalent)
162 How total cash received from participants (16.1)is 162.18 State f the CCP investment policy sets  limit on the proportion of the investment portfolio that may be allocated to a single N/A rext AggregatedDataFile Quarter end
held/deposited/invested, including; counterparty, and the size of that limit.
How total cash d f ticipants (16.1) i '
162 ow total cash received from participants (16.1)is 16.2.19 State the number of times over the previous quarter in which this limit has been exceeded. N/A Numeric Odp AggregatedDataFile Quarter end
held/deposited/invested, including;
How total cash d f ticipants (16.1) i '
162 ow total cash received from participants (16.1)is 16.2.20 Percentage of total participant cash held as securities. N/A Numeric 2dp, % |AggregatedDataFile Quarter end
held/deposited/invested, including;
Numeric 2dp, ) 16.3.1 t0 16.3.4 - HKCC does not permit rehypothecation of non-cash collateral per i
163 Rehypothecation of participant assets (ie non-cash) 163.1 Total value of participant non-cash rehypothecated (Initial margin) N/A umeric 2dp, AggregatedDataFile Quarter end h © 16.3.4 0€s not permit rehypothecation of non-cash coflateral per its
Currency internal risk policy.
Numeric 24| ) 16.3.1t0 16.3.4 - HKCC does not permit rehypothecation of non-cash colateral per it
163 Rehypothecation of participant assets (ie non-cash) 16.3.2 Total value of participant non-cash rehypothecated (Default fund) N/A umeric 2dp, AggregatedDataFile Quarter end ° loes not permit rehypothecation of non-cash collateral per its
Currency internal risk policy.
ON_1D
Rehypothecation of participant assets (ie non-cash) by the CCP where allowed; initial margin; over the following maturities: | o=
) Ve particip: v g N s : 1W_IM Numeric 2dp, ) 16.3.1to 16.3.4 - HKCC does not permit rehypothecation of non-cash collateral per its
163 Rehypothecation of participant assets (ie non-cash) 1633 Overnight/one day; one day and up to one week; One week and p to one month; One month and up to one year; Oneyear |, 6= e Datafile_16_3 Quarter end i
and up to two years; Over two years. = v policy.
1v_2v
v+
ON_1D
Rehypothecation of participant assets (ie non-cash); default fund; over the following maturities: 1w
{ i : W_1m Numeric 2dp, ) 16.3.1 t0 16.3.4 - HKCC does not permit rehypothecation of non-cash collateral per it
163 Rehypothecation of participant assets (ie non-cash) 1634 Overnight/one day; one day and up to one week; One week and up to one month; One month and up to one year; One year M1y c:::‘:':': P DataFile_16_3 Quarter end \'ntemaloﬂsk olic 0¢s not permit rehypothecation of non-cash collateral per its
and up to two years; Over two years. = v policy-
1v_2v
v+
Operational availability target for the core system(s) involved in ) i ) o o
171 clearing (whether or not outsourced) over specified period for  [17.1.1 Operational availability target for the core system(s) involved in clearing (whether or not outsourced) over specified period for | Numeric2dp, %  |AggregatedDataFile Quarterly, 12 month span
¢ the system (e.g. 99.99% over a twelve-month period)
the system (e.g. 99.99% over a twelve-month period)
Actual availability of th t the previ )
17.2 ctual availability of the core system(s) over the previous 1721 Actual availability of the core system(s) over the previous twelve month period N/A Numeric2dp, %  |AggregatedDataFile Quarterly, 12 month span
twelve month period
UTC Time Format -
173 Total number of failures 1731 Total number of failures and duration affecting the core system(s) involved in clearing over the previous twelve month period. | DurationofFailure Duration: DataFile_17_3 Quarterly, 12 month span
HH:MM:SS
17.4 Recovery time objective(s) 17.41 Recovery time objective(s) (e.g. within two hours) N/A Text AggregatedDataFile Quarterly, 12 month span
181 Number of clearing members, by clearing service 18.1.11 Number of general clearing members N/A Numeric 0dp AggregatedDataFile | Quarter end
18.1 Number of clearing members, by clearing service 18.1.12 Number of direct clearing members N/A Numeric 0dp AggregatedDataFile | Quarter end
18.1 Number of clearing members, by clearing service 18.1.13 Number of others category (Describe in comments) N/A Numeric 0dp AggregatedDataFile Quarter end 18.1.1.3 to 18.1.2.3 - HKCC does not offer these Clearing Participantship categories.
181 Number of clearing members, by clearing service 18121 Number of central bank participants N/A Numeric 0dp AggregatedDataFile | Quarter end
181 Number of clearing members, by clearing service 18122 Number of CCP participants N/A Numeric 0dp AggregatedDataFile | Quarter end
181 Number of clearing members, by clearing service 18123 Number of bank participants N/A Numeric 0dp AggregatedDataFile | Quarter end
) ) . ) ) ' 18.1.2.4 - Al HKCC Clearing Participant ired to be licensed as licensed
181 Number of clearing members, by clearing service 18.1.24 Number of other participants (Describe in comments) N/A Numeric 0dp AggregatedDataFile  |Quarter end ) Saring varticipants are required to be fleensed as llcense
corporations by HKCC's local regulator, the Securities and Futures Commission.
18.1.3.1 - Al HKCC Clearing Participants are required to be domestically incorporated.
181 Number of clearing members, by clearing service 18131 Number of domestic participants N/A Numeric 0dp AggregatedDataFile  |Quarter end The sum of the number of general clearing members and direct clearing members should

reconcile with the total number of domestically incorporated Clearing Participants.




Reference

DataType

ReportingFrequency

DisclosureComments

18.1.3.2 - HKCC does not offer this category of HKCC Clearing Participantship because all

181 Number of cl bers, by cleari 18132 Number of foreign participant N/A Numeric 0d AggregatedDataFile ter end
umber of clearing members, by clearing service umber of foreign participants 1/ umeric Odp 8greg Quarter en HKCC Clearing Participants are required to be domesticall incorporated.
F hl ith t bers, but f than 25 bers; P 1t f itions held by the A I t .
182 Open position Concentration 1821 or each clearing service with ten or more members, but fewer than 25 members; Percentage of open positions held by the VeragelnQuarter Numeric 2dp, % |DataFile_18_2 Quarterly 18.2.1 - Not applicable to HKCC which has more than 25 members onboard.
largest five clearing members, including both house and client, in aggregate; Average and Peak over the quarter PeakinQuarter
182 Open position Concentration 1822 For each clearing service with 25 or more members; Percentage of open positions held by the largest five clearing members, |AveragelnQuarter Numeric 2dp, % |DataFile_18_2 Quarterly
including both house and client, in aggregate; Average and Peak over the quarter PeakinQuarter
182 Open position Concentration 1823 For each clearing service with 25 or more members; Percentage of open positions held by the largest ten clearing members,  |AveragelnQuarter Numeric 2dp, % |DataFile_18_2 Quarterly
including both house and client, in aggregate; Average and Peak over the quarter PeakinQuarter
F hl ith t bers, but f than 25 bers; P 1t f initial ted by th A I t .
183 Initial Margin Concentration 1831 or each clearing service with ten or more members, but fewer than 25 members; Percentage of initial margin posted by the [ AveragelnQuarter Numeric 2dp, % |DataFile_18_2 Quarterly 1831 - Not applicable to HKCC which has more than 25 members onboard.
largest five clearing members, including both house and client, in aggregate; Average and Peak over the quarter PeakinQuarter
183 Initial Margin Concentration 1832 For each clearing service with 25 or more members; Percentage of initial margin posted by the largest five clearing members, |AveragelnQuarter Numeric 2dp, % |DataFile_18_2 Quarterly
including both house and client, in aggregate; Average and Peak over the quarter PeakinQuarter
183 Initial Margin Concentration 1833 For each clearing service with 25 or more members; Percentage of initial margin posted by the largest ten clearing members, |AveragelnQuarter Numeric 2dp, % |DataFile_18_2 Quarterly
including both house and client, in aggregate; Average and Peak over the quarter PeakinQuarter
F h ted default fund with te bers, but f than 25 bers; P 1t f participant . . . .
184 Segregated Default Fund Concentration 18.4.1 or each segregatec defau't fund with ten or more mempers, but fewer than 2> members; Percentage of participant N/A Numeric 2dp, % AggregatedDataFile Quarter end 18.4.1 - Not applicable to HKCC which has more than 25 members onboard.
contributions to the default fund contributed by largest five clearing members in aggregate
184 Segregated Default Fund Concentration 1842 For each segregated default fund with 25 or more members; Percentage of participant contributions to the default fund N/A Numeric 20p,% | Aggregatedbatafile Quarter end
contributed by largest five clearing members in aggregate
184 Segregated Default Fund Concentration 1843 For each segregated default fund with 25 or more members; Percentage of participant contributions to the default fund N/A Numeric 20p,% | Aggregatedbatafile Quarter end
contributed by largest ten clearing members in aggregate
riered particioation measures of 19.1.1 - HKCC deals with its Clearing Participants as principal and not agent, it has no
i icipation arr u ’
191 ofa en‘: Clear"n 1911 Number of clients (if known) N/A Numeric 0dp AggregatedDataFile Quarter end contractual relationship with the clients ofits Clearing Participant. Hence HKCC does not
i i
8 have information on the number of retail clients of its Clearing Participants.
Tiered participati its, f \trati .
191 ered participation arrangements, measures of concentration ;4 ; 5 Number of direct members that clear for clients N/A Numeric 0dp AggregatedDataFile Quarter end
of client clearing
Tiered participati its, f \trati .
19.1 o;elﬁe"':acle'::?:g‘°" arrangements, measures of concentration ;94 3 5 Percent of client transactions attributable to the top five clearing members (if CCP has 10+ clearing members) - Peak N/A Numeric 2dp, % AggregatedDataFile Quarterly
Tiered participatic its, f trati .
19.1 O'fecrﬁe"':ade's'r'_":g“’" arrangements, measures of concentration |, 4 5 5 Percent of client transactions attributable to the top five clearing members (if CCP has 10+ clearing members) - Average - Numeric 2dp, % AggregatedDataFile Quarterly
Tiered participatic its, f trati .
19.1 O'fecrﬁe"':ade's'r'_":g“’" arrangements, measures of concentration |9 4 41 Percent of client transactions attributable to the top ten clearing members (if CCP has 25+ clearing members) - Peak N/A Numeric 2dp, % AggregatedDataFile Quarterly
Tiered participati its, f trati .
19.1 O'fecrﬁe"':ade's'r'_":g“’" arrangements, measures of concentration 9 4 4 5 Percent of client transactions attributable to the top ten clearing members (if CCP has 25+ clearing members) - Average - Numeric 2dp, % AggregatedDataFile Quarterly
201 FMILinks, Value of Trades 20.1.1 Value of trades cleared through each link —as a share of total trade values/total notional values cleared Numeric 2dp, % |DataFile_20a Quarter End 20.1.1 to 20.7.2 - FMI Links are not applicable to HKCC.
202 FMI Links, Inital Margin or equivalent financial resources 2021 Intial margin or equivalent financial resources provided to each linked CCP by the CCP to cover the potential future exposure of Numeric 2dp, DataFile_20 Quarter nd 20,11t 20.7.2 - M Links e not applicable to HKCC.
provided the linked CCP on contracts cleared across link Currency
203 FMI Links, Initial Margin or equivalent financial resources 2031 Initial margin or equivalent financial resources collected from each linked CCP to cover potential future exposure to the linked Numeric 2dp, DataFile_20b Quarter End 20,11t 20.7.2 - M Links e not applicable to HKCC.
collected CCP on contracts cleared across link (at market value and post haircut) Currency
Number of times over the past twelve months that coverage provided by margin and equivalent financial resources held against
204 FMILinks, Results of Back-testing coverage 204.1.1 each linked CCP fell below the actual marked-to-market exposure to that linked CCP — based on daily back testing results; Numeric Odp DataFile_20a Quarterly, 12 month span 20.1.1 to 20.7.2 - FMI Links are not applicable to HKCC.
Intraday or Continuous or Once-a-day
204 FMI Links, Results of Back-testing coverage 204.1.2 Back-testing results frequency - state if measured intraday/continuously/once a day Text DataFile_20a Quarterly, 12 month span 20.1.1t0 20.7.2 - FMI Links are not applicable to HKCC.
204 FMI Links, Results of Back-testing coverage 204.13 1f20.4.1.2 is 'once a day' then the time of day measure is taken, otherwise blank Text DataFile_20a Quarterly, 12 month span 20.1.1t0 20.7.2 - FMI Links are not applicable to HKCC.
) ! Number of observations (i.e. number of ts multiplied by number of d d in the back test); Intrad ] ) . )
204 FMI Links, Results of Back-testing coverage 20.4.2 ,.:::I Elr ?I ‘Z:g:’:e‘:';:t €. number of accounts multiplied by number of days covered in the back test); Intraday or Numeric Odp DataFile_20a Quarterly, 12 month span 20.1.1t0 20.7.2 - FMI Links are not applicable to HKCC.
204 FMI Links, Results of Back-testing coverage 2043 Achieved coverage level Numeric 2dp, % |DataFile_20a Quarterly, 12 month span 20.1.1t0 20.7.2 - FMI Links are not applicable to HKCC.
Additional pre-funded financial if any) beyond initial margin and equivalent financial ided to each Numeric 2d )
205 FMI Links, Additional pre-funded financial resources provided to [20.5.1.1 Additional pre-funded financial resources (if any) beyond initial margin and equivalent financial resources provided to eacl umeric 2dp, DataFile_20a Quarter end 20.1.1 to 20.7.2 - FMI Links are not applicable to HKCC.
linked CCP, that are available to the linked CCP to cover exposures to the CCP Currency
205 FMILinks, Additional pre-funded financial resources provided to |20.5.1.2 Whether part of, additional to, or separate from the standard default fund Text DataFile_20a Quarter end 20.1.1 to 20.7.2 - FMI Links are not applicable to HKCC.
206 FMI Links, Additional pre-funded financial resources collected |50 <\ Additional pre-funded financial resources (if any) beyond initial margin and equivalent financial resources collected from each Numeric 2dp, DataFile_20a Quarter end 20,110 20.7.2 - M Links are not applicable to HKCC.

from

linked CCP, that are available to the linked CCP to cover exposures to the CCP

Currency




FMI Links, Additional pre-funded financial resources collected

Reference

DataType

ReportingFrequency

DisclosureComments

206 Pt 20612 Whether part of, additional to, o separate from the standard default fund Text Datafile_20a Quarter end 20.1.1t0 20.7.2 - FMI Links are not applicable to HKCC.
207 FMI Links, Cross Margining 2071 ;Z':i:mades subject to cross margining, by clearing service, as a percentage of total trade values/total notional values Numeric 2dp, % | DataFile_20a Quarter end 20.1.1t0 20.7.2 - FMI Links are not applicable to HKCC.
Reduction in total initial held by the CCP It of ini tage of total initial that would
207 FMI Links, Cross Margining 2072 eduction in total initial margin held by the CCP as a result of cross margining, as a percentage of total initial margin that woul Numeric 2dp, % | DataFile_20a Quarter end 20.1.1t0 20.7.2 - FMI Links are not applicable to HKCC.
otherwise have been held.
Discl f rules, ki d d market data; A
231 D:Tf\j:"jr:e:“ es, key procedures, and market data; Average |53 11 Average Daily Volumes by Asset Class, Instrument, CCY and Over-the-Counter(OTC) or Exchange Traded (ETD) OTC or ETD Numeric 0dp DataFile_23 Quarterly
Discl f rules, ki d d market data; A Numeric 24|
231 isclosure of rules, key procedures, and market data; Average 153 1 5 Average Notional Value of trades cleared by Asset Class, CCY and Over-the-Counter(OTC) or Exchange Traded (ETD) OTC or ETD umeric 2dp, DataFile_23 Quarterly
Daily Volumes Currency
22 Disclosure of rules, key procedures, and market data; Non-Yet- |, , Gross notional outstanding/total settlement value of novated but not-yet settled securities transactions by Asset Class, OTCorETD Numeric 2dp, pataFile_23 Quarter end 23.2.1 - HKCC does not clear cash market securities.
Settled Instrument, CCY and Over-the-Counter(OTC) or Exchange Traded (ETD) Currency
Asset Class:
Discl f rules, ki d d market data; A
232 D‘;T °\j:"§r:e;“ s, key procedures, and market data; Average 5352 Defines the Asset Class for volumes reported in Disclosure References 23.1.1, 23.1.2 and 23.2.1 RS Text DataFile_23 Quarter end
v cos
Product Type:
Discl f rules, ki d d market data; A Indi )
232 D‘:T °C:Ter:e;“ s, key procedures, and market data; Average 5353 Defines the Product Type for volumes reported in Disclosure References 23.1.1, 23.1.2 and 23.2.1 ndex Text DataFile_23 Quarter end
ily Volu
Forex
Discl f rules, ki d d market data; A )
232 D‘:T °C:Ter:e;“ es, key procedures, and market data; Average |53 54 Defines the Product Code for volumes reported in Disclosure References 23.1.1, 23.1.2 and 23.2.1 Product Code: Text DataFile_23 Quarter end
ily Volu
233 '[:);scc‘h:sure of ules, key procedures, and market data; Execution [, Average daily volumes submitted by Execution facility or matching/confirmation venue brecutionVenues Numeric 26 DataFie_23.3 Quartery
ity
Discl f rules, ki d d market data; Executi Numeric 2d| )
233 sclosure of rules, key procedures, and market data; Execution 1533, Notional contract values submitted by Execution facility or matching/confirmation venue <ExecutionVenue> umerlc 2cp, DataFile_23_3 Quarterly 23.3.2 - Notional values are denoted in HKD equivalent.

Facility

Currency




