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Disclaimer

The information of this document serves for education, training and/or on-boarding purposes
only. HKEx assumes no responsibility for any errors, omissions or conflicts with clearing house
rules, procedures and other official notice/circulars. Also, all examples in this document are
used for illustration purposes only, and should not be considered the results of actual market
circumstances. All matters pertaining to specifications herein are made subject to further
revision and are superseded by official HKEX rules.
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Amendment Log

Updated Date Document / Section Description
17 Jan 2012 Trade Reports / Settlement | - Insert remarks for interpreting the
Reports value
- Remove field “Affiliate”
15 Feb 2013 Trade Reports / Settlement | - Amendments stemming  from
Reports testing members’ comments during
Simulation Test
27 Feb 2013 Settlement Reports - New settlement projection report
for Non-deliverable IRS
28 Feb 2013 Risk Management Reports | - Revised the timing of report
and Market Data Reports publication (section 2.2)
7 Mar 2013 Trade Report / Settlement | - Insert note to clarify field
Report definitions, e.g. novation date /
novation effective date
2 Apr 2013 Risk Management Reports - Revise the field definitions of
unsettled VM.
- Revise the field name “MFM
(Concentration Margin)”
- Remove WEB ERSStressMargin
report
18 Apr 2013 Trade Report / Settlement | - Insert note to clarify the meaning of
Report “+” and “-* for different amount
- Tidy up column headers in various
reports
14 May 2013 TDRPO7 / STRPO5/STRPQ9 | - Add Fixing Source and FX Reset
Date fields [TDRPOQ7]
- Add FX Rate Reset Rate field
[STRPO5]
- Add Rate Reset Date field
[STRPO9]
16 Jul 2013 Risk Management Reports/ | - Add two fields “Type” and “Status”
Market Data Reports in RMRPO1
-  Revise field heading
“Concentration margin” in
RMRPO1 and RMRPO02
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Revise field heading “interest” in
RMRPO03
Switch fields in the RMRP04
Revise field heading “Type” in
RMRPO05 and field heading “Date”
in RMRPO6
Remove fields “Quote date” and
“offset” in MKDRO7
Revise field headings “bid”, "ask”
and “mid” in MKDR04~MKDRO08
Revise description in the column
“interest” in WEB PAI report
Mark WEB IM Call Amount report
to be available in phase 2
19 Jul 2013 TDRPO3 / TDRP04 Revise possible values for column
“Trade Status”
29 Jul 2013 RMRPO05 / RMRP02 Revise report frequency of
/RMRP11 RMRPO5
Revise the report name and
frequency of RMRPO02.
Add RMRP11 -WEB GF
Recalculation Result
14 May 2014 All trade and settlement To reflect changes due to launch of
reports / risk management client clearing and upgrade to
reports / a few market data OCASS
reports
15 Dec 2014 TDRPO02 / TDRP04 / TDRPO6 “Trade Source ID” is replaced by
[/ TDRP 08 TDRP10 / “Trade Ref HKTR” or “Trade
STRPO3 _/ STRPO4_/ STR'_DOQ Ref MW?” as trade identifiers
and their respective client
reports, i.e. Trade and
Settlement Reports for House
Accounts with suffix “_C”
15 Dec 2014 TDRPO1/TDRP0O3/ TDRPO5 “Trade Source ID” is replaced by
/" TDRPO7 / TDRPQO9 / “Trade Ref HKTR” or “Trade
STRP02 / STRPO5 and their Ref DSM” as trade identifiers
respective client reports, i.e.
Trade and Settlement
Reports for House Accounts
with suffix “_C”
15 Dec 2014 All Trade and Settlement New field “Fund” for CCP ID of the
Reports except STRPO1 / fund
STRPO8 and their respective
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client report reports, i.e.
Settlement Reports for House
Account with suffix “_C”

15 Dec 2014 TDRPO08 & TDRP08 C Additional fields for further details
of Rates Derivatives Contract,
including:

i.  “Rcv Leg Fixed Rate”

i. “RcvLeg Rate Index Spread”

iii. “Rcv Leg Floating Rate”

iv. “Rcv Leg DayCount”

v. “Rcv Leg Payment Bus Day
Convention”

vi. “Rcv Leg Payment Frequency”

vii. “Pay Leg Fixed Rate”

viii. “Pay Leg Rate Index Spread”

ix. “Pay Leg Floating Rate”

X. “Pay Leg DayCount”

xi. “Pay Leg Payment Bus Day
Convention”

xii. “Pay Leg Payment Frequency”

15 Dec 2014 STRP10 & STRP10 C New House Position and Client
Position Reports to show projected
cash flow in relation to non-cash
collateral

15 Dec 2014 MKDRO7 New Market Data Report to show
saving deposit rate in particular
day on House and Client Position

30 Dec 2014 RMRPO5 / RMRPO6 / New fields “Clearing Broker”

RMRP11 / RMRP12

30 Dec 2014 RMRP19 & RMRP20 New Risk Management Reports to
show IM Movement for Non-cash
Collateral

30 Dec 2014 RMRPO1 / RMRPO2 / Value format for the field

RMRP0O4 / RMRPO5 / “Member/Client Account” coherent

RMRPO6 / RMRPO7 / with Member ID for Trade and

EMEE??/R/MRE%TPOQ / Set.tlt.ement Reports in respect of
Individual Segregated Accounts
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26 Feb 2015

Add one more report ClientPAl
report in the RM section

15 Apr 2015

STRPO5/ STRPO5_C

Revised projected settlement
amount for the coming fourteen
calendar days from seven days

17 Sep 2015

RMRP18/RMRP19/RMRPO1
/RMRPO2/RMRP22/RMRP23

Revised the field “Key” as per the
enhancement of product level
break-down.

Adding the field “Liquidity_AddOn”
to accommodate margin add-on for
Cross currency swap.

Adding two new reports (WEB
IMProjection report and WEB
SettlementLimit report) to
accommodate the incoming Cross
Currency Swap clearing

14 Dec 2015

TDRPO1/ TDRPO2 /

TDRPO7 / TDRPO8 /
TDRPO9/ TDRP10/

TDRPO01_C/TDRP02_C/
TDRPO7_C/TDRP08_C/
TDRP09_C/TDRP10_C

Updated reports to cater for
Regulatory Reporting

25 Jul 2016

TDRPO02 / TDRPOS /
TDRP10 / TDRP02_C /
TDRP08_C / TDRP10_C/

Updated example for Unique
Reference

15 Aug 2016

TDRPO1/ TDRPO2 /
TDRPO4 / TDRPO6 /
TDRPO7 / TDRPO8 /
TDRPO9/ TDRP10/

TDRPO1_C/TDRP02 C/
TDRP04_C / TDRP06_C /
TDRP0O7_C/TDRP08_C/
TDRP09_C/TDRP10 _C/

STRPO1/ STRPO3/
STRP04 / STRPO6 /
STRPO7 / STRPO8 /

STRPO1_C/STRPO3_C/
STRP04_C/STRP06_C /
STRP0O7_C/STRP08_C /

MKDRO04 / MKDROG6 /
MKDRO08

Updated reports to cater for Cross
Currency Swap
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12 Dec 2016 TDRPO3/ TDRPO4 / Updated reports with new possible

TDRP03_C/TDRP0O4_C values
STRPOL / STRPOL C / Updated report to cater for Notional

- Exchange
AUDRO1 New audit report to show activities
of OASIS admin user accounts

15 May 2017 TDRPO2 / TDRPO4 / Updated reports to cater for

TDRPO6 / TDRPO8 / currencies expansion of Non-
TDRP10/ deliverable IRS and basis swap
TDRPO02_C/TDRPO04_C/ Updated the list of possible
TDRPO6_C / TDRPO8_C / values for the relevant fields
TDRP10_C/

STRPO3/ STRPOQ9 /

STRPO3_C/STRP09_C/

MKDRO1 / MKDR02

12 Jun 2017 RMRP24 /| RMRP25 Adding 2 new reports (WEB
OTCC Trade Val Report and
WEB OTCC Trade Val
Report_C)

24 Jul 2017 RMRP23 Replace the original report by
new one which can show 10y
tenors results

24 Aug 2017 TDRPO1 / TDRPO2 / Provide supplementary

TDRPO3 / TDRPO4 / information on affiliate/branch
TDRPO5 / TDRPO6 / field
TDRPO7 / TDRPO8 /

TDRPQ09 / TDRP10/

TDRPO1 C/TDRPO2 C/
TDRP03_C/TDRP04_C/
TDRPO5_C/TDRPO0O6_C/

TDRPO7 _C/TDRPO0O8 C/
TDRP09_C/TDRP10_C/

STRPO02 / STRPO3/

STRP04 / STRPO5 /

STRP06 / STRPO7 /

STRPO09

STRP02_C/STRP03 C/

STRP04 C/STRPO5 C/
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STRPO6_C / STRPO7_C/
STRP09_C
RMRP24 /| RMRP25
25 Sep 2017 STRPO0O4 / STRPO7 / New fields “Trade Ref HKTR”,
STRP04_C/STRP 07_C “Trade Ref MW”, “Trade
Ref DSMatch” and “Trade
Ref Traiana”
Provide supplementary
information on Cash Flow Reset
Rate field
27 Nov 2017 TDRPO1 / TDRPO2 / Updated the list of possible
TDRPO3 / TDRP04 / values for the relevant fields
$B§E8§ ; $B§E825 Adding new report (WEB Special
TDRP09 / TDRP10 Message Report)
TDRPO01_C/TDRP02_C/
TDRP03_C/TDRP04_C/
TDRPO5_C/TDRPO0O6_C/
TDRPO7_C/TDRP08_C/
TDRP09_C/TDRP10_C
STRP0O2 / STRPO3 /
STRP04 / STRPO5 /
STRPO7 / STRPO9
STRP02_C/STRPO03_C/
STRP04_C/STRPO5 _C/
STRPO7_C/STRPQ9_C
ADHRO1
12 Dec 2017 RMRP15 Updated the report frequency
30 Apr 2018 TDRP11/TDRP12/ Updated reports to cater for
TDRP13/TDRP14/ Deliverable FX Derivatives and
TDRP15/ currency expansion of Cross
TDRP11 C/TDRP12_C/ Currency Swap
TDRP13_C/TDRP14_C/
TDRP15_C/
STRPO1/ STRPO7 /STRP11
/| STRP12
STRPO1_C/STRP107_C
ISTRP11_C/STRP12_C
RMRP26
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28 May 2018 RMRP27 Updated reports to provide
hypothetical IM figure on
individual trade level
9 Jul 2018 STRP08/ STRP0O8_C/ New fields “Remark2”
TDRP08 / TDRP08_C Updated the list of possible
RMRP16 / RMRP17 values for Payment Frequency
Updated field descriptions
10 Sep 2018 TDRPO1 / TDRPO3/ Replaced DSMatch with
TDRPO5 / TDRPO7 / TradeServ
TDRPO9
TDRPO01_C/TDRP03_C/
TDRPO5_C/TDRPQO7_C/
TDRP09_C
STRPO2 / STRPO5 /
STRPO7
STRP02_C/STRPO5_C/
STRPO7_C
RMRP24 /| RMRP25 /
RMRP27
24 Sep 2018 RMRP23 / RMRP26 Updated Settlement Limit report
structure
30 Jan 2019 STRP12 Updated Report Frequency
STRP11 C/STRP12 C Updated IM collateral report
3 B structure
RMRP0O6/RMRPO7
29 Apr 2019 COMPO1 / COMPO2 / Update existing Trade reports for
COMPO3 trade division
COMPO1_C/COMP02_C/ New  reports  for  trade
COMPO0O3_C compression
TDRP02 / TDRPO4 /
TDRPO6 / TDRPO8 /
TDRP10
TDRPO02_C/TDRPO04_C/
TDRP06_C/TDRP08_C/
TDRP10_C
STRPO3/ STRP0O4
STRP0O3_C/STRP04_C
RMRP28
RMRP29
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15 Jul 2019 STRP1/STRP13 Updated existing settlement
STRP1 C/STRP13 C reports for bulk settlement run
New report for bulk settlement
RMRP30 un
RMRP31 Updated existing IM BY Trade
RMRP32 report
New report for non settlement
risk limit report
New report for Branch VM
Allocation report
New report for Branch PAI
Allocation report
13 Jan 2020 AUDRO2 New report for Clearing Broker
RMRP33 New report for Benchmark
Valuation report
RMRP35 New report for Stress Test Value
MKDRO09 New report for CM Curve
IRQuotes report
27 April 2020 RMRPO3 Update existing PAI report
RMRP31 Update existing Branch VM
Allocation report
RMRP32 Update existing Branch PAI
RMRP33 Allocation report
RMRP34 Update existing Benchmark
RMRP36 Valuation repor.t
Update existing Benchmark
RMRP37 Valuation report_C
New report for Benchmark DV01
Risk report
New report for Benchmark DV01
Risk report_C
26 Aug 2020 STRPO7 / STRP0O8_C/ Update list of Client reports not
STRP10_C available to Sponsored
COMPO1 C/COMP0O2 C/ Settlement Member (SSM)
COMP03_C a
RMRPO1 / RMRPO2 /
RMRPO5 / RMRPQ7 /
RMRPO09 / RMRP10 /
RMRP11/ RMRP13/
RMRP15 / RMRP17 /
RMRP18 / RMRP19/
RMRP21 / RMRP22 /
RMRP25 / RMRP28 /
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RMRP29 / RMRP30 /
RMRP31 / RMRP32/
RMRP34 / RMRP35 /
RMRP37
18 Nov 2020 RMRP23 / RMRP26 / Update existing SettLimitUtil
RMRP38 / RMRP39 USDCNH report
Update existing SettLimitUtil
USDHKD report
New report for SettLimitUtil
USDCNH report_C
New report for SettLimitUtil
USDHKD report_C
8 Mar 2021 RMRP36 / RMRP37 Update report for Benchmark
DVO01 Risk report
Update report for Benchmark
DVO01 Risk report_C
26 Apr 2021 TDRPO1 / TDRPO2 / Updated existing WEB Settle
TDRPO3 / TDRP04 / details report to reflect cessation of
$B§E82 ; ¥B§E$8; secondary currency VM
TDRP11/ TDRP12 / requirement for CCS _
TDRP13 / TDRPO14 Updated reports for possible
values from “‘NDS” to
TDRPO1 C/TDRPO2 C/ “SwapNonDeliverable”
TDRP0O3_C/TDRP0O4_C/ Undated existing WEB MRCI q
TDRP05_C / TDRPO6_C / pdated existing eare
TDRP08_C / TDRP10_C / report
TDRP11 C/TDRP12 C/ Updated existing ClientPAl report
TDRP13 _C/TDRPO014_C Updated Report Frequency
STRPO1/ STRPO3/
STRPO04 / STRPO7 /
STRP08/ STRP12
STRP01_C/STRPO3_C/
STRPO4_C/STRPO7_C/
STRP08_C/STRP12_C
RMRPO1 / RMRPO4 /
RMRP16 / RMRP17 /
RMRP24 / RMRP25 /
10 Aug 2021 RMRPO06 / RMRPO7 Updated IM Collateral
RMRP40 Updated IM Collateral_C
RMRP41 New report for ClientPAI_C report
New report for VM Balance_C
report

11
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08 Aug 2022 STRPO1/STRPO1_C New reports for multilateral
MULTO1 / MULTO2 / compression
MULTO3 / MULTO4 / Updated report time for solo
MULTO5 / MULTO6 / compression reports
MULTO7
COMPO02 / COMP02_C/
COMPO0O3 / COMP03_C
1 Apr 2023 TDRPO08 / COMPO1 / Updated WEB Open IRS Trades
MULTO1 Updated WEB Offset Trades
TDRP08_C/COMPO1_C Details IRS
Updated WEB Compression Trade
Detall
Updated WEB  Open IRS
Trades C
Updated WEB Offset Trades
Details IRS_C
8 May 2023 TDRP16 / TDRP17/ New reports for Swap Connect
TDRP18/ TDRP19/
TDRP20
TDRP16_C/TDRP17_C/
TDRP18_C/TDRP19_C/
TDRP20_C
STRP14
STRP14 C
MKDR10
RMRP42 /| RMRP43 New Risk Management Reports:
WEB IM BY Trade Report NB
RMRP44 /RMRPA45 WEB Branch VM Allocation Rpt NB
RMRP46 / RMRP47 WEB Branch PAI Allocation Rpt
RMRP48 / RMRP49 NB
RMRP50 WEB PM Call Amt
WEB PM Collateral
WEB PM Utilization
WEB PM Breakdown
WEB Lockbox Utilization
WEB PM Multiplier Report
14 Aug 2023 STRP15 New reports for Swap Connect
STRP15 C

12
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RMRP51

WEB Stress loss excess option
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Part | — General Information

1. Introduction

OASIS stands for “OTC Account Services Information System” which is a Web Portal provided
by OTC Clear to its Clearing Members to manage the collateral holdings and obligations with
OTC Clear.

The Report Usage Guide details the specifications of each report published by OTC Clear on
OASIS, the guidance for interpreting the contents therein, and the frequency of publication of
each such report.

Contents

The Report Usage Guide covers all OTC Clear reports available on OASIS. It is divided into
the two following parts:

Part |

e General information of OASIS reports, e.g. the list of reports available and the
frequency of report publication

Part Il

e Details of each OTC Clear reports available, e.g. report Descriptions and data
specification of each report

This Report Usage Guide will be subject to further amendments and changes to cover the
continuous expansion of OASIS’ services.

For any suggestions and comments about the content of the Report Usage Guide, please
contact:

The OTC Clearing Operations Department
Hong Kong Exchanges and Clearing Limited
21/F One Exchange Square

8 Connaught Place

Central, Hong Kong

Hotline: 2211 6508
Fax: 2427 2211
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2. Reports Overview

2.1. Type of Reports

There are seven types of reports — Trade Reports, Settlement Reports, Risk Management
Reports, Market Data, Audit, Trade Compression, Multilateral Compression and Ad Hoc
Reports.

Trade Reports

This type of reports is for Clearing Member to monitor their positions with OTC Clear. In respect
of an Original Transaction submitted to OTC Clear for registration, the transaction will be
captured in these reports with the corresponding status of registration/deregistration with OTC
Clear.

Settlement Reports

This type of reports notifies Clearing Members of the amount to be settled with OTC Clear. The
reports contain the amount of Settlement Component (consists of daily settlement components?
and fees and interest) to be settled by a Clearing Member for the relevant value date.

Risk Management Reports

This type of reports contains information regarding margin requirement (including the
breakdown of Initial Margin, Variation Margin & Additional Margin), collateral and guarantee
fund balance.

Market Data Reports

This type of reports contains reference data for settlement and margin calculation. Reference
data includes information such as non-business days for different financial centers, any interest
rate, exchange rate, discount factors or price used.

Audit Reports
This type of reports contains the activities of the OASIS admin user accounts.

Solo Compression Reports

This type of reports notifies Clearing Members to monitor their positions with OTC Clear in
respect to Trade Compression. The reports include information such as trades eligible for
compression and trade status after compression.

Multilateral Compression Reports

This type of reports notifies Clearing Members to monitor their positions with OTC Clear in
respect to Multilateral Compression. The reports include information such as trades eligible for
compression and trade status after compression.

1 For further detail on “daily settlement components”, please refer to section 3.8.1 Daily
Settlement Components of the OTC Clear Rates and FX Derivatives Clearing Procedures
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2.2. Reports for Client Position Accounts

To support the expansion of clearing service to client clearing, Trade Reports and Settlement
Reports will be spilt into two sets: one set for house activity only and one set for client clearing
activity only. For SSM, certain reports for client position account, risk management, market data
and audit are not applicable and will not be published in OASIS accordingly.

For ease of identification, report number and report name of reports for client clearing activity
will have a suffix “_C”.
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2 The time of report publication will be indicative and subject to actual business volume and system run

time.
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Report Number [Report Name Report Frequency*

Trade Reports for House Position Accounts - for monitoring the house positions with OTC Clear:

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
Contracts in relation to the
House Position Account
that were registered or de-
registered in the name of a
Clearing Member at the
time the report is published

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day process s
completed (around
22:00 HK time)

The report sets out the
Original Transactions
submitted to be registered
in the name of a Clearing
Member in relation to the
House Position Account
that are in pending status at
the time the report is
published

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
Original Transactions
submitted to be registered
in the name of a Clearing
Member in relation to the
House Position Account
that were rejected at the
time the report is published

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out all the
Contracts that are currently
registered in the name of a
Clearing Member in relation
to the House Position
Account by OTC Clear

1 TDRPO1 WEB Dly Regist FXNDF

2 TDRPO2 WEB Dly Regist IRS

3 TDRPO3 WEB Dly Pend FXNDF
Trades

4 TDRPO0O4 WEB Dly Pend IRS
Trades

5 TDRPO05 WEB Dly Rejc FXNDF
Trades

6 TDRPO06 WEB Dly Rejc IRS
Trades

7 TDRPO7 WEB Open FXNDF
Trades

8 TDRPOS8 WEB Open IRS Trades

9 TDRPO09 WEB Month Regis
FXNDF

10 TDRP10 WEB Month Regis IRS

On the last OTC
Clear Clearing Day of
each calendar month
(around 22:00 HK
time)

The report sets out, in
respect of a Clearing
Member, the Contracts that
are registered to, or de-
registered  from, such
Clearing Member in relation
to the House Position
Account during a particular
calendar month
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WEB Dly Regist FXD

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
Contracts in relation to the
House Position Account
that were registered or de-
registered in the name of a
Clearing Member at the
time the report is published

WEB Dly Pend FXD

Trades

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
Original Transactions
submitted to be registered
in the name of a Clearing
Member in relation to the
House Position Account
that are in pending status at
the time the report is
published

WEB Dly Rejc FXD

Trades

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
Original Transactions
submitted to be registered
in the name of a Clearing
Member in relation to the
House Position Account
that were rejected at the
time the report is published

WEB Open FXD Trades

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out all the
Contracts that are currently
registered in the name of a
Clearing Member in relation
to the House Position
Account by OTC Clear

11 TDRP11
12 TDRP12
13 TDRP13
14 TDRP14
15 TDRP15

WEB Month Regis FXD

On the last OTC
Clear Clearing Day of
each calendar month
(around 22:00 HK
time)

The report sets out, in
respect of a Clearing
Member, the Contracts that
are registered to, or de-
registered  from, such
Clearing Member in relation
to the House Position
Account during a particular
calendar month

*The Report Frequency shown in the table above may be amended by OTC Clear from time to time.

OTC Clear will notify Clearing Members of any such changes.
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TDRP16

WEB Dly Regis IRS_NB

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each
Northbound Clearing
Day and after the
end-of-day process is
completed (around
22:00 HK time).

The report sets out the
Original Northbound
Transactions submitted to
be registered in the name of
a Clearing Member in
relaton to the House
Position Account that are
registered or de-registered
in the name of a Clearing
Member at the time the
report is published.

17

TDRP17

WEB Dly Pend IRS_NB

Trades

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each
Northbound Clearing
Day and after the
end-of-day process is
completed (around
22:00 HK time).

The report sets out the
Original Northbound
Transactions submitted to
be registered in the name of
a Clearing Member in
relation to the House
Position Account that are in
pending status at the time
the report is published.

18

TDRP18

WEB Dly Rejc IRS_NB

Trades

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each
Northbound Clearing
Day and after the
end-of-day process is
completed (around
22:00 HK time).

The report sets out the
Original Northbound
Transactions submitted to
be registered in the name of
a Clearing Member in
relation to the House
Position Account that were
rejected at the time the
report is published

19

TDRP19

WEB Open IRS
Trades_NB

Daily on each
Northbound Clearing
Day (around 22:00
HK time).

The report sets out all the
Northbound Contracts that
are currently registered in
the name of a Clearing
Member in relation to the
House Position Account by
OTC Clear

20

TDRP20

WEB Month Regis
IRS_NB

On the last
Northbound Clearing
Day of each calendar
month (around 22:00
HK time).

The report sets out, in

respect of a Clearing
Member, the Northbound
Contracts that are

registered to, or de-
registered  from, such
Clearing Member in relation
to the House Position
Account during a particular
calendar month

Trade Reports for Client Position Accounts - for monitoring the client positions with OTC Clear:
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D1 TDRPO1_C WEB Dly Regist On an hourly basis The report sets out the
during 08:30 to Contracts in relation to
FXNDF_C 19:00 hours Hong the  Client  Position
Kong time on each Accounts  that  were
oTC Clear registered or de-
22 TDRPO2_C WEB Dly Regist IRS_C Clearing Day and registered in the name of
after the end-of- a Clearing Member at the
day process is time the report is
completed (around published
22:00 HK time)
3 TDRP03_C WEB DIy Pend FXNDF On an hourly basis The report sets out the
during 08:30 to Original Transactions
Trades_C 19:00 hours Hong submitted to be
Kong time on each registered in the name of
oTC Clear a Clearing Member in
ba TDRPO4 C WEB Dly Pend IRS Clearing Day and rela?ign to the Client
- after the end-of- Position Accounts that
Trades_C day process is are in pending status at
completed (around the time the report is
22:00 HK time) published
5 TDRPO5_C WEB DIy Rejc FXNDF On an hourly basis The report sets out the
during 08:30 to Original Transactions
Trades_C 19:00 hours Hong submitted to be
Kong time on each registered in the name of
oTC Clear a Clearing Member in
) Clearing Day and relation to the Client
26 TDRP06_C WEB Dly Rejc IRS after the end-of- Position Accounts that
Trades_C day process is were rejected at the time
completed (around the report is published
22:00 HK time)
)7 TDRPO7_C WEB Open FXNDF Daily on each OTC The report sets out all the
Clear Clearing Contracts  that are
Trades_C Day (around 22:00 currently registered in
HK time) the name of a Clearing
Member in relation to the
28 TDRP08_C WEB Open IRS Client Position Accounts
Trades C by OTC Clear
b9 TDRP09 C WEB Month Regis On the last OTC The report sets out, in
Clear Clearing respect of a Clearing
FXNDF_C Day of each Member, the Contracts
calendar  month that are registered to, or
(around 22:00 HK de-registered from, such
30 TDRP10_C WEB Month Regis time) Clearing Member in
IRS C relation to the Client
- Position Accounts during
a particular calendar
month
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31 TDRP11_C WEB Dly Regist FXD_C On an hourly basis The report sets out the
during 08:30 to Contracts in relation to
19:00 hours Hong the Client Position
Kong time on each Accounts  that  were
oTC Clear registered or de-
Clearing Day and registered in the name of
after the end-of- a Clearing Member at the
day process is time the report is
completed (around published
22:00 HK time)
32 TDRP12_C WEB DIy Pend FXD On an hourly basis The report sets out the
during 08:30 to Original Transactions
Trades_C 19:00 hours Hong submitted to be
Kong time on each registered in the name of
oTC Clear a Clearing Member in
Clearing Day and relation to the Client
after the end-of- Position Accounts that
day process is are in pending status at
completed (around the time the report is
22:00 HK time) published
33 TDRP13_C WEB Dly Rejc FXD On an hourly basis The report sets out the
during 08:30 to Original Transactions
Trades_C 19:00 hours Hong submitted to be
Kong time on each registered in the name of
oTC Clear a Clearing Member in
Clearing Day and relation to the Client
after the end-of- Position Accounts that
day process is were rejected at the time
completed (around the report is published
22:00 HK time)
34 TDRP14 _C WEB Open FXD Daily on each OTC The report sets out all the
Clear Clearing Contracts  that are
Trades_C Day (around 22:00 currently registered in
HK time) the name of a Clearing
Member in relation to the
Client Position Accounts
by OTC Clear
35 TDRP15_C WEB Month Regis On the last OTC The report sets out, in
Clear Clearing respect of a Clearing
FXB_C Day of each Member, the Contracts
calendar  month that are registered to, or
(around 22:00 HK de-registered from, such
time) Clearing Member in
relation to the Client
Position Accounts during
a particular calendar
month
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36 TDRP16_C WEB Dly Regis On an hourly basis The report sets out the
during 08:30 to Original Northbound
IRS_NB_C 19:00 hours Hong Transactions submitted
Kong time on each to be registered in the
Northbound name of a Clearing
Clearing Day and Member in relation to the
after the end-of- Client Position Account
day process is that are registered or de-
completed (around registered in the name of
22:00 HK time). a Clearing Member at the
time the report is

published.
37 TDRP17_C WEB Dly Pend IRS_NB On an hourly basis The report sets out the
during 08:30 to Original Northbound
Trades_C 19:00 hours Hong Transactions submitted
Kong time on each to be registered in the
Northbound name of a Clearing
Clearing Day and Member in relation to the
after the end-of- Client Position Account
day process is that are in pending status
completed (around at the time the report is

22:00 HK time). published.
38 TDRP18_C WEB Dly Rejc IRS_NB On an hourly basis The report sets out the
during 08:30 to Original Northbound
Trades_C 19:00 hours Hong Transactions submitted
Kong time on each to be registered in the
Northbound name of a Clearing
Clearing Day and Member in relation to the
after the end-of- Client Position Account
day process is that were rejected at the
completed (around time the report is

22:00 HK time). published
39 TDRP19 C WEB Open IRS Daily on each The report sets out all the
Northbound Northbound  Contracts
Trades_NB_C Clearing Day that are  currently
(around 22:00 HK registered in the name of
time). a Clearing Member in
relation to the Client
Position Account by OTC

Clear
40 TDRP20_C WEB Month Regis On the last The report sets out, in
Northbound respect of a Clearing
IRS_NB_C Clearing Day of Member, the Northbound
each calendar Contracts that are
month (around registered to, or de-
22:00 HK time). registered from, such
Clearing Member in
relation to the Client
Position Account during
a particular calendar
month
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Settlement Reports for House Position Account— for reviewing the amounts to be settled

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out the
amount to be settled on the
next OTC Clear Clearing
Day by a Clearing Member
in relation to the House
Position Account

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out the
breakdown of the
settlement amount payable
to or by a Clearing Member
in respect of each Contract
registered in its name in
relation to the House
Position Account

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day

The report sets out the
projected cash flow
payment for each Standard
Rates Derivatives Contract
and Standard  Cross-
Currency Rates Derivatives
Contract registered in the
name of a Clearing Member
in relation to the House
Position Account in the
coming one calendar month

Daily on each OTC
Clear Clearing Day
(around 8:15 HK
time)

The report sets out the
projected settlement
amount for each FX
Derivatives Contract
registered in the name of a
Clearing Member in relation
to the House Position
Account in the coming
fourteen calendar days

41 STRPO1 WEB Money Settle

42 STRPO2 WEB Settle Details
FXNDF

43 STRPO3 WEB Settle Details IRS

44 STRP04 WEB Settle Proj IRS

45 STRPO5 WEB Settle Proj FXNDF

46 STRPO06 WEB Dly Addl Fees

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out the
Additional Payment for
each Rates Derivatives
Contract registered in the
name of a Clearing Member
in relation to the House
Position Account for a
particular calendar year
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STRPO7

WEB Monthly Fees

On the fifth OTC
Clear Clearing Day of
each calendar month
(around 22:00 HK
time)

The reports set out the
details of OTC Clear’s fees
and charges (charged at
the trade level basis)
payable by a Clearing
Member in relation to the
House Position Account for
a particular calendar month

48

STRPO8

WEB Monthly Fees lI

On the fith OTC
Clear Clearing Day of
each calendar month
(around 22:00 HK
time)

The reports set out the
details of OTC Clear’s fees
and charges (charged at
the account level basis)
payable by a Clearing
Member in relation to the
House Position Account for
a particular calendar month

49

STRPO09

WEB Settle Proj NDS

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out the
projected coupon payment
for each Non-Deliverable
Rates Derivatives Contract
registered in the name of a
Clearing Member in relation
to the House Position
Account in the coming one
calendar month

50

STRP10

WEB Corp Action

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

This report sets out the
projected cash flow from
non-cash collaterals
submitted by a Clearing
Member in relation to its
House Position Account in
the coming one calendar
month.

51

STRP11

WEB Settle Details FXD

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out the
breakdown of the
settlement amount payable
to or by a Clearing Member
in respect of each Contract
registered in its name in
relaton to the House
Position Account

52

STRP12

WEB Settle Proj FXD

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day

The report sets out the
projected settlement
amount for each
Deliverable FX Derivatives
Contract registered in the
name of a Clearing Member
in relation to the House
Position Account in the
coming fourteen calendar
days
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STRP13

WEB Money Settle For

Stmt Bank

Daily on each OTC
Clear Clearing Day
(around 22:00 HK

time)

This report sets out the
amount to be settled on the
next OTC Clear Day in
respect of the House
Position Account by a
Clearing Member and
House Position Account of
a Clearing Member in which
they act as an agent bank.
Clearing Member can
reconcile their cash flow
activities and follow-up any
discrepancy with OTC
Clear

54

STRP14

WEB Settle Details
IRS_NB

Daily on

HK time)

each
Northbound Clearing
Day (around 22:00

The report sets out the
breakdown of the
settlement amount payable
to or by a Clearing Member
in respect of each
Northbound Contract
registered in its name in
relaton to the House
Position Account

55

STRP15

WEB Settle Proj IRS_NB

Daily on

HK time)

each
Northbound Clearing
Day (around 19:15

The report sets out the

projected cash flow
payment for each
Northbound Contract

registered in the name of a
Clearing Member in relation
to the House Position
Account in the coming one
calendar month

Settlement Reports for Client

Position Account- for reviewing the amounts to b

e settled

IRS_C

cg STRPO1_C WEB Money Settle_C Daily on each OTC The report sets out the
Clear Clearing amount to be settled on
Day (around 22:00 the next OTC Clear
HK time) Clearing Day by a
Clearing Member in
relation to the Client
Position Accounts
57 STRPO2 C WEB Settle Details Daily on each OTC The report sets out the
h Clear Clearing breakdown of the
FXNDF_C Day (around 22:00 settlement amount
HK time) payable to or by a
Clearing Member in
58 STRP03_C WEB Settle Details respect of each Contract

registered in its name in
relation to the Client
Position Accounts
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59 STRP04_C WEB Settle Proj IRS_C On an hourly basis The report sets out the
during 08:30 to projected cash flow
19:00 hours Hong payment for each
Kong time on each Standard Rates
oTC Clear Derivatives Contract and
Clearing Day Standard Cross-
Currency Rates
Derivatives Contract
registered in the name of
a Clearing Member in
relation to the Client
Position Accounts in the
coming one calendar
month
60 STRPO5_C WEB Settle Proj Daily on each OTC The report sets out the
Clear Clearing projected settlement
FXNDF_C Day (around 8:15 amount for each FX
HK time) Derivatives Contract
registered in the name of
a Clearing Member in
relation to the Client
Position Accounts in the
coming fourteen
calendar days
61 STRP06_C WEB DIy Addl Fees_C Daily on each OTC The report sets out the
Clear Clearing Additional Payment for
Day (around 22:00 each Rates Derivatives
HK time) Contract registered in the
name of a Clearing
Member in relation to the
Client Position Accounts
for a particular calendar
year
62 STRPO7_C WEB Monthly Fees_C On the fifth OTC The reports set out the
Clear Clearing details of OTC Clear’s
Day of each fees and charges
calendar  month (charged at the trade
(around 22:00 HK level basis) payable by a
time) Clearing Member in
relation to the Client
Position Accounts for a
particular calendar
month
53 STRP08_C WEB Monthly Fees Il_C On the fifth OTC The reports set out the
Clear Clearing details of OTC Clear’s
Day of each fees and charges
calendar  month (charged at the account
(around 22:00 HK level basis) payable by a
time) Clearing Member in
relation to the Client
Position Accounts for a
particular calendar
month
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STRP09_C

WEB Settle Proj NDS_C

Daily on each OTC
Clear Clearing
Day (around 22:00
HK time)

The report sets out the
projected coupon
payment for each Non-
Deliverable Rates
Derivatives Contract
registered in the name of
a Clearing Member in
relation to the Client
Position Accounts in the
coming one calendar
month

65

STRP10_C

WEB Corp Action_C

Daily on each OTC
Clear Clearing
Day (around 22:00
HK time)

This report sets out the
projected cash flow from
non-cash collaterals
submitted by a Clearing
Member in relation to its
Client Position Account
in the coming one
calendar month.

66

STRP11_C

WEB Settle Details
FXD_C

Daily on each OTC
Clear Clearing
Day (around 22:00
HK time)

The report sets out the
breakdown of the
settlement amount
payable to or by a
Clearing Member in
respect of each Contract
registered in its name in
relation to the Client
Position Account

67

STRP12_C

WEB Settle Proj FXD_C

On an hourly basis
during 08:30 to
19:00 hours Hong
Kong time on each
oTC Clear
Clearing Day

The report sets out the
projected settlement
amount for each
Deliverable FX
Derivatives Contract
registered in the name of
a Clearing Member in
relation to the Client
Position Account in the
coming fourteen
calendar days

68

STRP13_C

WEB Money Settle For

Stmt Bank

Daily on each OTC
Clear Clearing
Day (around 22:00
HK time)

This report sets out the
amount to be settled on
the next OTC Clear Day
in respect of the Client
Position Account by a
Clearing Member and
Client Position Account
of a Clearing Member in
which they act as an
agent bank. Clearing
Member can reconcile
their cash flow activities
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and follow-up any
discrepancy with OTC
Clear.

The report sets out the

IRS_NB_C

Northbound
Clearing Day
(around 19:15 HK
time)

69 STRP14_C WERB Settle Details Daily on each

Northbound breakdown of the
IRS_NB_C Clearing Day settlement amount
(around 22:00 HK payable to or by a
time) Clearing Member in
respect of each
Northbound Contract
registered in its name in
relation to the House

Position Account
70 STRP15_C WEB Settle Proj Daily on each The report sets out the

projected cash flow
payment for each
Northbound Contract
registered in the name of
a Clearing Member in
relation to the Client
Position Accounts in the
coming one calendar
month

Risk Managem

ent Reports — margin requirements, collateral & guarantee fund balance

71

RMRPO1

WEB MRCleared

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day  process is
completed (around
22:00 HK time)

The report sets out the total

Margin requirement
(including break down of
individual Margin

components relating to
each Position Account, i.e.
Initial Margin, Variation
Margin Unsettled EOD VM,
and any applicable
additional Margin or margin
addon) for  Contracts
registered in the name of a
Clearing Member — House
and client levels.
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72 RMRPO2 WEB MRClearedPending | On an hourly basis | The report sets out the total
during 08:30 to 19:00 | Margin requirements
hours Hong Kong | (including break down of
time on each OTC | individual Margin
Clear Clearing Day | components relating to
and after the end-of- | each Position Account i.e.
day  process is | Initial Margin, and any
completed (around | applicable additional
22:00 HK time) Margin) for Contracts, and

“pending” Original
Transactions that will be,
registered in the name of a
Clearing Member — House
and client levels.

73 RMRPO3 WEB PAI Daily on each OTC | The report sets out
Clear Clearing Day | information relevant for
after the end-of-day | calculation of PAI
process is completed | registered to the name of a
(around 22:00 HK | Clearing Member.
time)

74 RMRPO04 Web ClientPAl Daily on each OTC | The report sets out
Clear Clearing Day | information relevant for
after the end-of-day | calculation of ClientPAl
process is completed | registered to the name of a
(around 22:00 HK | Clearing Member — Client
time) level.

75 RMRPO5 WEB On an hourly basis | The report sets out the
during 08:30 to 19:00 | balance standing to the

ERSCollateralReport hours Hong Kong | credit of each Collateral
time on each OTC | Account registered in the
Clear Clearing Day | name of a Clearing
and after the end-of- | Member, participating
day  process is | margin requirement and the
completed (around | amount of Excess
22:00 HK time) Collateral (HK dollar
equivalent) for each of such
Collateral Account provided
by such Clearing Member.

76 RMRPO6 WEB IM Collateral On an hourly basis | The report sets out the
during 08:30 to 19:00 | type(s) and amount of
hours Hong Kong | Collateral provided by a
time on each OTC | Clearing Member in respect
Clear Clearing Day | of each of its Collateral
and after the end-of- | Account — House level,
day  process is | together with information
completed (around | relevant for determining
22:00 HK time) Collateral value (including

applicable Collateral
Haircut, foreign exchange
rate, etc.)
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RMRPO7

WEB IM Collateral_C

On an hourly basis
during 08:30 to 19:00
hours Hong Kong
time on each OTC
Clear Clearing Day
and after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
type(s) and amount of
Collateral provided by a
Clearing Member in respect
of each of its Collateral
Account — Client level,
together with information
relevant for determining
Collateral value (including
applicable Collateral
Haircut, foreign exchange
rate, etc.)

78

RMRPO8

WEB Daily IM Mvmt —

Cash

Daily on each OTC
Clear Clearing Day
after the end-of-day
process is completed
(around 22:00 HK
time)

The report sets out the
details of daily Cash
Collateral movement in
respect of each Collateral
Account registered in the
name of a Clearing Member
— House level.

79

RMRPO09

WEB Daily IM Mvmt —

Cash_C

Daily on each OTC
Clear Clearing Day
after the end-of-day
process is completed
(around 22:00 HK
time)

The report sets out the
details of daily Cash
Collateral movement in
respect of each Collateral
Account registered in the
name of a Clearing Member
— Client level.

80

RMRP10

WEB IM Call Amt

Daily on each OTC
Clear Clearing Day
after the end-of-day
process is completed
(around 22:00 HK
time)

The report sets out the
amount of initial margin call

(if any)

81

RMRP11

WEB GuaranteeFund

Daily on each OTC
Clear Clearing Day
after the end-of-day
process is completed
(around 22:00 HK
time)

The report sets out the
balance of the Rates and
FX Contribution contributed
by a Clearing Member and
the types of Collateral (and
applicable Collateral
Haircut applicable to each
such type) delivered by
such Clearing Member as
Rates and FX Contribution.

82

RMRP12

WEB Intra Margin Pos

Daily on each OTC
Clear Clearing Day
(around 14:00 HK
time)

The report sets out
collateral balance at 2 p.m.
(with currency break-down)
in respect of each clearing
member — House level.
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33 RMRP13 WEB Intra Margin Pos_C | Daily on each OTC | The report sets out
Clear Clearing Day | collateral balance at 2 p.m.
(around 14:00 HK | (with currency break-down)
time) in respect of each clearing

member — Client level.

34 RMRP14 WEB VM Balance Daily on each OTC | This report sets out
Clear Clearing Day | cumulative settled variation
after the end-of-day | margin amount (up to
process is completed | previous business day) for
(around 22:00 HK | each currency.
time)

S5 RMRP15 WEB GF Recalculation | Before EOD of 1t | This report sets out the
business day of each | minimum Additional

Result month (GF | Collateral Required to meet
determination date) GF requirements for each
clearing member.
36 RMRP16 WEB Intraday Valuation On an hourly basis This report shows the
during 08:30 to NPV and daily variation
19:00 hours Hong margin of each single
Kong time on each trade on House level.
oTC Clear
Clearing Day

37 RMRP17 WEB Intraday On an hourly basis This report shows the
during 08:30 to NPV and daily variation

Valuation_C 19:00 hours Hong margin of each single

Kong time on each trade on Client level.
oTC Clear
Clearing Day

38 RMRP18 WEB ERSIMBreakdown Daily on each OTC This report sets out the
Clear Clearing IM by product and
Day after the end- aggregated IM  with
of-day process is diversification in respect
completed (around of each clearing member
22:00 HK time) on House and Client

levels.
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) RMRP19 WEB Margin Summary Daily on each OTC The report sets out the
Clear Clearing total Margin
Day after the end- requirements (including
of-day process is break down of individual
completed (around Margin components
22:00 HK time) relating to each Position
Account, ie. Initial
Margin, Variation Margin
Unsettled EOD VM, and
any applicable additional
Margin or margin addon)
for Contracts registered
in the name of a Clearing
Member — House and
client levels.
90 RMRP20 WEB Daily IM Mvmt — | Dailyoneach OTC The report sets out the
Clear Clearing details of daily Non-Cash
Non Cash Day after the end- Collateral movement in
of-day process is respect of each
completed (around Collateral Account
22:00 HK time) registered in the name of
a Clearing Member -
House level.
91 RMRP21 WEB Daily IM Mvmt — | Dailyoneach OTC The report sets out the
Clear Clearing details of daily Non-Cash
Non Cash_C Day after the end- Collateral movement in
of-day process is respect of each
completed (around Collateral Account
22:00 HK time) registered in the name of
a Clearing Member -
Client level.
92 RMRP22 WEB IMProjection Daily on each OTC This sets out the
Clear Clearing information of how daily
Day after the end- projected Initial Margin
of-day process is varies primarily
completed (around according to the change
22:00 HK time) in Liquidity_AddOn and
in the forthcoming 5
OTC Clear Clearing Day.
93 RMRP23 WEB SettLimitutil | On an hourly basis The report sets out the
during 08:30 to Clearing Member group /
USDCNH 19:00 hours Hong House settlement limit
Kong time on each utilization of each risk
oTC Clear limit in settlement
Clearing Day and currency and amount of
after the end-of- settlement payments in
day process is the next 16 years.
completed (around
22:00 HK time)

38




H
&

KEXC

B X5

V9.23 Aug 2023

94 RMRP24 WEB OTCC Trade Vval | DailyoneachOTC The report shows the
Clear Clearing valuation of each single
Report Day after the end- trade on House level.
of-day process is
completed (around
22:00 HK time)
95 RMRP25 WEB OTCC Trade Vval | DailyoneachOTC The report shows the
Clear Clearing valuation of each single
Report_C Day after the end- trade on Client level.
of-day process is
completed (around
22:00 HK time)
96 RMRP26 WEB SettLimitutil | ©On an hourly basis The report sets out the
during 08:30 to Clearing Member group /
USDHKD 19:00 hours Hong House settlement limit
Kong time on each utilization of each risk
oTC Clear limit in settlement
Clearing Day and currency and amount of
after the end-of- settlement payments in
day process is the next 16 years.
completed (around
22:00 HK time)
97 RMRP27 WEB IM BY Trade Report | Daily on each OTC The reports sets out the
Clear Clearing hypothetical IM figure on
Day after the end- individual trade basis.
of-day process is The report will be
completed (around produced only upon
22:00 HK time) clearing members’
request.
98 RMRP28 WEB Margin Call Daily on each OTC The report sets out the
Clear Clearing Day amount of EOD/ITD
(around 8:28 and initial margin call (if any)
14:20 HK time)
99 RMRP29 WEB Settlimit Margin | Dailyoneach OTC The report sets out the
Clear Clearing amount of settlement
Add on Day after the end- limit margin call (if any)
of-day process is
completed (around
22:00 HK time)
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RMRP30

WEB

NonSettleRiskLimitUsage

Daily on each OTC
Clear Clearing
Day after the end-
of-day process is
completed (around
22:00 HK time)

The report sets out the
nonsettlement limit
utilization of each risk
limit

101

RMRP31

WEB Branch VM

Allocation Report

Daily on each OTC
Clear Clearing
Day after the end-
of-day process is
completed (around
22:00 HK time)

The report sets out
information relevant for
calculation of VM at trade
level registered to the
name of a Clearing
Member — House and
Client

102

RMRP32

WEB Branch PAI

Allocation Report

Daily on each OTC
Clear Clearing
Day after the end-
of-day process is
completed (around
22:00 HK time)

The report sets out
information relevant for
calculation of PAI at
trade level registered to
the name of a Clearing
Member — House and
Client

103

RMRP33

WEB Benchmark

Valuation Report

Daily on each OTC
Clear Clearing
Day after the end-
of-day process is
completed (around
22:00 HK time)

The report sets out
information of
hypothetical NPV
difference of discounting
transition of each trade

104

RMRP34

WEB Benchmark

Valuation Report_C

Daily on each OTC
Clear Clearing
Day after the end-
of-day process is
completed (around
22:00 HK time)

The report sets out
information of
hypothetical NPV
difference of discounting
transition of each trade —
Client only

105

RMRP35

WEB Stress Test Value

Daily on each OTC
Clear Clearing
Day after the end-
of-day process is
completed (around
22:00 HK time)

The report sets out the
amount of Stress Test
Value amount
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RMRP36

WEB Benchmark DV01

Risk Report

Not applicable

Not applicable

107

RMRP37

WEB Benchmark DV01
Risk Report_C

Not applicable

Not applicable

108

RMRP38

WEB SettLimitUtil

USDCNH_C

On an hourly basis
during 08:30 to
19:00 hours Hong
Kong time on each
oTC Clear
Clearing Day and
after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
Client settlement limit
utilization of each risk
limit in settlement
currency and amount of
settlement payments in
the next 16 years.

109

RMRP39

WEB SettLimitUtil

USDHKD_C

On an hourly basis
during 08:30 to
19:00 hours Hong
Kong time on each
oTC Clear
Clearing Day and
after the end-of-
day process is
completed (around
22:00 HK time)

The report sets out the
Client settlement limit
utilization of each risk
limit in settlement
currency and amount of
settlement payments in
the next 16 years.

110

RMRP40

WEB ClientPAI_C

Daily on each OTC
Clear Clearing
Day after the end-
of-day process is
completed (around
22:00 HK time)

The report sets out
information relevant for
calculation of
ClientPAI_C registered
to the name of a Clearing
Member — Client level.
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111 RMRP41 WEB VM Balance C Daily on each OTC This report sets out
B Clear Clearing cumulative settled
Day after the end- variation margin amount
of-day process is (up to previous business
completed (around day) for each currency.
22:00 HK time)
112 RMRP42 WEB IM BY Trade Report Daily on each OTC The reports sets out the
Clear Clearing hypothetical IM figure of
NB Day after the end- Swap Connect trades on
of-day process is individual trade basis.
completed (around The report will be
22:00 HK time) produced only upon
clearing members’
request.
113 WEB Branch vM | Dailyoneach OTC The report sets out
RMRPA3 . Clear Clearing information relevant for
Allocation Rpt NB Day after the end- calculation of VM of
of-day process is Swap Connect trades at
completed (around trade level registered to
22:00 HK time) the name of a Clearing
Member — House and
Client
114 RMRP44 WEB Branch pal | Dailyoneach OTC The report sets out
Clear Clearing information relevant for
Allocation Rpt NB Day after the end- calculation of PAl of
of-day process is Swap Connect trades at
completed (around trade level registered to
22:00 HK time) the name of a Clearing
Member — House and
Client
115 RMRP45 WEB PM Call Amt Daily on each OTC The report sets out the
Clear Clearing amount of participating
Day after the end- margin call (if any)
of-day process is
completed (around
22:00 HK time)
116 RMRP46 WEB PM Collateral Daily on each OTC The report sets out the
Clear Clearing type(s) and amount of
Day after the end- PM Collateral provided
of-day process is by a Clearing Member in
completed (around respect of each of its
22:00 HK time) Collateral Account —
House level, together
with information relevant
for determining Collateral
value (including

42




g
PN

i
%t

E X

= Fhi

V9.23 Aug 2023

applicable Collateral
Haircut, foreign
exchange rate, etc.)

117

RMRP47

WEB PM Utilization

Daily on each OTC
Clear Clearing Day
(around 14:00 and
22:00 HK time)

The report sets out the
balance standing to the
credit of each Collateral
Account registered in the
name of a Clearing
Member,  participating
margin requirement and
the amount of Excess
Collateral (HK dollar
equivalent) for each of
such Collateral Account
provided by such
Clearing Member.

118

RMRP48

WEB PM Breakdown

Daily on each OTC
Clear Clearing Day
(around 14:00 and
22:00 HK time)

The report sets out the
PM requirement from
House level to its
underlying client level

119

RMRP49

WEB Lockbox Utilization

Daily on each OTC
Clear Clearing Day
after the end-of-day
process is
completed (around
22:00 HK time)

The report sets out the
lockbox limit utilization

120

RMRP50

WEB PM Multiplier

Adhoc or 1st
business day of
each month
(around 14:30 HK
time)

The report sets out the

Participating Margin
Multiplier revision
announcement
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WEB Stress loss excess

option

Daily on each OTC
Clear Clearing Day
after the end-of-day
process is
completed (around
22:00 HK time)

The report sets out
stress loss excess option
status

Market Data Reports - reference data adopted for settlement and margin calculations

WEB Appl Int Rate

Daily on each OTC
Clear Clearing Day
(around 8:15 HK
time)

The report sets out the
historical interest rates that
were applied in the past
year

WEB Appl FX Rate

Daily on each OTC
Clear Clearing Day
(around 8:15 HK
time)

The report sets out the
historical foreign exchange
rates that were applied in
the past three months

WEB Non Bus Days

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

The report sets out the non-
business days for different
financial centers for the
coming two calendar years

WEB CurveZeroPoints

Daily on each OTC
Clear Clearing Day
(around 18:30 HK
time)

The report sets out the zero
rates of each key tenor
(with maximum tenor being
10 years) in respect of each
currency.

WEB CurveFXPoints

Daily on each OTC
Clear Clearing Day
(around 18:30 HK
time)

The reports set out FX
forward points for each key
tenors (up to 2 years) in
respect of each currency.
The rates are derived from
market quotes.

121 RMRP51
122 MKDRO1
123 MKDRO02
124 MKDRO3
125 MKDRO4
126 MKDRO5
127 MKDRO06

WEB
CurveDiscountFactor

Daily on each OTC
Clear Clearing Day
(around 18:30 HK
time)

The report sets out the daily
discount factors  (with
maximum tenor being 10
years) in respect of each
currency.
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WEB Saving Rate

Daily on each OTC
Clear Clearing Day
(around 22:00 HK
time)

This report sets out the
prevailing bank saving
deposit rate for that
particular day used in
calculating the interests to
be rebated to Clearing
Member for its house and
client cash margin
positions.

WEB Fee FX Rate

On the last OTC
Clear Clearing Day of
each calendar month
(around 22:00 HK
time)

This report sets out the
foreign exchange rates that
were applied to OTC
Clear's fees and charges
payable by a Clearing
Member for a particular
calendar month into Hong
Kong dollar.

WEB CM
IRQuotes

Curve

Daily on each OTC
Clear Clearing Day
(around 18:30 HK
time)

The reports set out HONIA
rate for each tenors (up to
15 years).

128 MKDRO7
129 MKDRO8
130 MKDRO9
131 MKDRO7

WEB Saving Rate NB

On the fifth OTC
Clear Clearing Day of
each calendar month
(around 22:00 HK
time)

This report sets out the
bank saving deposit rate for
that prevailing month used
in calculating the interests
to be rebated to Clearing
Member for its participating
cash margin positions.

Audit Reports

132 AUDRO1 WEB ClientAdmin Audit Daily on each OTC | This report sets out the
Clear Clearing Day | activites of the OASIS
(around 22:00 HK | admin user accounts.
time)

133 AUDRO02 WEB Client Daily on each OTC | This report sets out the

Clear Clearing Day
(around 22:00 HK
time)

clients of the Clearing
Broker.

Ad Hoc Reports
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134 ADHRO1

WEB Special Message
Report

Ad Hoc Basis

This report sets out ad hoc
announcements to the
Clearing Member

Solo Compression Reports fo

r House Position Account

135 COMPO1 WEB Offset Trade Daily on each OTC | This report sets out all the
Details IRS Clear Clearing Day | outstanding Rates
(around 22:00 HK | Derivatives Contracts which
time) are eligible for trade
compression with OTC
Clear in respect of the
House Position Account of
a Clearing Member.

136 COMP02 WEB Compress Batch Daily on each OTC | This report lists out the
Details IRS Clear Clearing Day | status of the Rate
(around 14:30 HK | Derivatives Contracts that
time) completed the trade
compression process with
OTC Clear for that
particular day in respect of
the House Position Account

of a Clearing Member.
137 COMPO3 WEB Compress ATRS Daily on each OTC | This report lists out the

Input IRS

Clear Clearing Day
(around 14:30 HK
time)

status of the Rate
Derivatives Contracts that
completed the trade
compression process with
OTC Clear for that
particular day in respect of
the House Position Account
of a Clearing Member.

Solo Compression Reports fo

r Client Position Account

138 COMPO1_C WEB Offset Trade Daily on each OTC | This report sets out all the
Details IRS_C Clear Clearing Day | outstanding Rates
(around 22:00 HK | Derivatives Contracts which
time) are eligible for trade
compression with OTC
Clear in respect of the
Client Position Account of a
Clearing Member.
139 COMP02_C WEB Compress Batch Daily on each OTC | This report lists out the

Details IRS_C

Clear Clearing Day
(around 14:30 HK
time)

status  of the Rate
Derivatives Contracts that
completed the trade
compression process with
OTC Clear for that
particular day in respect of
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the Client Position Account
of a Clearing Member.

140 COMP03_C WEB Compress ATRS Daily on each OTC | This report lists out the
Input IRS_C Clear Clearing Day | status of the Rate
(around 14:30 HK | Derivatives Contracts that
time) completed the trade
compression process with
OTC Clear for that
particular day in respect of
the Client Position Account
of a Clearing Member.
Multilateral Compression Reports for House Position Account
141 MULTO1 WEB Compression Daily on each OTC | This report sets out all the
Trade Detail Clear Clearing Day | outstanding Rates
(around 19:15 HK | Derivatives Contracts which
time) are eligible for multilateral
compression with OTC
Clear in respect of the
House Position Account of
a Clearing Member.
142 MULTO2 WEB Compression PV Daily on each OTC | This report sets out End-of-
per Leg Clear Clearing Day | Day PV per Leg of each
(around 19:15 HK | outstanding Rates
time) Derivatives Contract which
is eligible for multilateral
compression with OTC
Clear in respect of the
House Position Account of
a Clearing Member.
143 MULTO3 WEB Compression Daily on each OTC | This report sets out by-
DVO01 Report Clear Clearing Day | tenor Delta 01 of each
(around 19:15 HK | outstanding Rates
time) Derivatives Contract which
is eligible for multilateral
compression with OTC
Clear in respect of the
House Position Account of
a Clearing Member.
144 MULTO04 WEB Compression Daily on each OTC | This report sets out FX

FXDelta Report

Clear Clearing Day
(around 19:15 HK
time)

Delta of each outstanding
Rates Derivatives Contract

which is  eligible for
multilateral ~ compression
with OTC Clear in respect
of the House Position
Account of a Clearing
Member.

47




HKE X

EBXBH

V9.23 Aug 2023

145 MULTO5 WEB Compression Ad Hoc Basis, when | This report sets out the
Margin Simulation an Unwind Proposal | simulated margin
is produced by a | requirement in respect of
Compression Service | the Unwind Proposal
Provider
146 MULTO6 WEB Compression Top 12:00 HK time on | This report sets out the
Up Margin Call Compression amount of compression top-
Execution Date up margin call.
147 MULTO7 WEB Compression Top 13:00 HK time on | This report sets out the
Up Margin Call Status Compression settlement status of
Report Execution Date compression top-up margin
call.

2.4. Special Notes

Reports are published to OASIS in CSV format according to the frequency stated in section 2.4.
The report will remain available to the OASIS user for twelve OTC Clear Clearing Days from
the date it is first made available on OASIS. Clearing Member can request for historic reports
by submitting the applicable form available in HKEx website for a fee. Please refer to HKEx
website for more details.

A timestamp will be added to the report name when user extracts the report from OASIS and
store to user’s own storage location. The timestamp indicates the time the report is published
to OASIS. This is to assist user in distinguishing reports that are published multiple time during
the day,

The currency “CNH” represents CNY (offshore) and has the same definition as in OTC Clear
Rates and FX Derivatives Clearing Rules.

For some of the reports, the value/content shown in a particular column is for indicative purpose
only. Please always refer to the specification stated in Part Il of this document when interpreting
the value/content of the report.
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When there is no content available for a report, the message “No Record Found” will be shown
under the heading of the first column.

All numeric fields with thousand separators in format ### ###.## are enclosed by double

guotes in csv file.
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Part Il — Details of OTC Clear reports

Trade Report for House Position Account

1.1. TDRPO1 WEB Dly Regist FXNDF

Report Descriptions:

Purpose:

This report lists out the status of the FX Derivatives Contracts that have completed the registration or deregistration process with OTC Clear for that
particular day in respect of the House Position Account of a Clearing Member. Clearing Member can reconcile their registration / deregistration activities
and follow-up any outstanding FX Derivatives Contract or Original FX Derivatives Transaction with OTC Clear.

Time Available on OASIS:

On each OTC Clear Clearing Day from the time when the report download function is available. The report will remain available to the OASIS user for
twelve OTC Clear Clearing Days from the date it is first made available on OASIS.

Frequency:
On an hourly basis during 08:30 to 19:00 hours Hong Kong time on each OTC Clear Clearing Day and after the end-of-day process is completed (around
22:00 HK time)

Field Descriptions & Data Format:
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Field Data Type Format Descriptions Example / Possible Values
Member ID String Clearing Member ID e.g. ABCDHKHHO01T
Origin String Type of Account House

Affiliate/Branch? |[String CCP ID of the affiliate/branch

Fund* String CCP ID of the fund

Product Type  [String Product Type FXNDF

Approved Trade Registration
System where the contract was

Trade Source  |String sent e.g. DSMatch (i.e. TradeServ)
Trade )
Ref_HKTR5 Strlng Trade ID of HKTR-MC e.g. T20141212000003

3 Branch refers to the branch under the same legal entity as the clearing member while Affiliate refers to a separate legal entity under the same group of the

Clearing Member (the latter is pending regulator approval)
4 This field will be empty
5 This field is obsolete
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Field Data Type Format Descriptions Example / Possible Values
) Counterparty of the Original
Original Cpty String Transaction e.g. ABCDHKHHOO01T or EFGFHKHHOO1T
Registration ) ) Registration Time of the
Time DisplayDatetime ~ |DD/MM/YYYY HH:MM:SS  |contract e.g. 08/11/2012 09:50:13
Deregistration ) ) Deregistration Time of the
Time & DisplayDatetime ~ IDD/MM/YYYY HH:MM:SS  |contract e.g. 08/11/2012 10:57:12
Termination ) ) Termination Time of the
Time 7 DisplayDatetime DD/MM/YYYY HH:IMM:SS  |contract e.g. 20/12/2012 10:57:12

Transfer Time 8

DisplayDatetime

DD/MM/YYYY HH:MM:SS

Transfer Time of the Contract

e.g. 22/12/2012 10:13:12

FX Reset Date

cash flow

Trade ID Integer Trade ID with OTC Clear €.g. 123456
Unigue reference used by OTC
Unique ) Clear for reporting to CFTC /
Reference String HKTR e.g. 20150831FXNDF123456
Trade Date JDate DD/MM/YYYY Trade Date e.g. 08/11/2012
Valuation Date of the projected
JDate DD/MM/YYYY e.g. 06/01/2013

6 This field will be populated when the Contract is deregistered.

7 This field will be populated when the Contract is terminated by the clearing house.
8 This field will be populated when the Contract is transferred by the clearing house.

52




HKE XC

EEBXEBF

V9.23 Aug 2023

[in CCP view]

Field Data Type Format Descriptions Example / Possible Values
Trade Settle
Date JDate DD/MM/YYYY Trade Settlement Date e.g. 08/01/2013
The Settlement Rate Source e.g. KRW02

Settlement Rate ) used for determining a Spot
Options String Rate of the Contract CNYO01, TWDO3, INRO1
Forward Rate |Numeric HiH HEH HEHH Forward Rate e.g. 1,080.0000
Prim Cur (FX) |String Primary Currency usD
Prim Amt (FX) . i

Numeric HHE A S O Primary Currency Amount e.g. -1,000,000.00

Sec Cur (FX) String

Secondary Currency

e.g. KRW

TWD, INR, CNY

Currency (FX) |String

contract

Sec Amt (FX) ]
[in CCP view] Numeric it HitH SR 10 Secondary Currency Amount e.g. 1,080,000,000.00
Settlement The settlement currency of the

UsSD

9 A negative amount represent “selling” the currency while a positive amount represent “buying”

10 Number of decimal place displayed depends on the currency. KRW: 0 decimal place; TWD, CNY, INR: maximum 2 decimal places.

represent “selling” the currency while a positive amount represent “buying”
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Field Data Type Format Descriptions Example / Possible Values
CLEARED: '(I;T:arContract is registered with OTC
DECLEARED '(I;TeearContract is deregistered from OTC
. The Contract is deregistered from OTC

TERMINATED: Clear by OTC Clear

The Contract is deregistered from OTC
TRANSFERED: Clear after going through the transfer

Trade Status String Status of the Contract process

1.2. TDRP02 WEB Dly Regist IRS

Report Descriptions:

Purpose:

This report lists out the status of the Rate Derivatives Contracts that completed the registration or deregistration process with OTC Clear for that particular
day in respect of the House Position Account of a Clearing Member. Clearing Member can reconcile their registration / deregistration activities and follow-
up any outstanding Rates Derivatives Contract or Original Rates Derivatives Transaction with OTC Clear.

Time Available on OASIS:
On each OTC Clear Clearing Day from the time when the report download function is available; will remain available to the OASIS user for twelve OTC
Clear Clearing Days from the date it is first made available on OASIS

Frequency:

On an hourly basis during 08:30 to 19:00 hours Hong Kong time on each OTC Clear Clearing Day and after the end-of-day process is completed (around
22:00 HK time)

54




HKE XC

EBXFM
V9.23 Aug 2023

Field Descriptions & Data Format:

Field Data Type Format Descriptions Example / Possible Values
Member ID String Clearing Member ID e.g. ABCDHKHHO01T
Origin String Type of Account House

Affiliate/Branchtt [String CCP ID of the affiliate/branch

Fund?2 String CCP ID of the fund

e.g. Swap (i.e. Standard Rate Derivatives Contract)

SwapNonDeliverable (i.e. Non-deliverable Rate Derivatives
Contract)

) SwapCrossCurrency (i.e. Standard Cross-Currency Rates
Product Type String Product Type Derivatives Contract)

11 Branch refers to the branch under the same legal entity as the clearing member while Affiliate refers to a separate legal entity under the same group of the

Clearing Member (the latter is pending regulator approval)
12 This field will be empty
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