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Referen - Report Date - Data - Notes - Report Date - Data - Notes
LEE
nce
Total value of default resources Prefunded - Own Capital Before;
(exclydlng |nl|t|all and retained variation margin), split by |Reported as at quarter end 3/31/2018 HKD150,000,000.00 12/31/2017 HKD150,000,000.00
clearing service if default funds are segregated by
clearing service
4.1 4.1.2  |Total value of default resources Prefunded - Own Capital Alongside;
(eXC|l.JdIng |n.|t|al. and retained variation margin), split by |Reported as at quarter end 3/31/2018 HKDO.00 12/31/2017 HKDO.00
clearing service if default funds are segregated by
clearing service
4.1 4.1.3 Total value of default resources Prefunded - Own Capital After;
(exclydlng |nl|t|all and retained variation margin), split by |Reported as at quarter end 3/31/2018 HKD168,332,053.34 12/31/2017 HKD16,654,540.12
clearing service if default funds are segregated by
clearing service
4.1 4.1.4 |Total value of default resources Prefunded - Aggregate Participant Contributions - Required;
(echL.Jdlngln.ltlaI.and retained variation margin), split by |Reported as at quarter end 3/31/2018 HKD1,230,282,390.98 12/31/2017 HKD1,074,229,595.40
clearing service if default funds are segregated by
clearing service
4.1 4.1.5 Total value of default resources Prefunded - Aggregate Participant Contributions - Post-Haircut
(exclydlng |nl|t|all and retained variation margin), split by |Posted; 3/31/2018 HKD1,230,282,390.98 12/31/2017 HKD1,074,229,595.40
clearing service if default funds are segregated by Reported as at quarter end
clearing service
4.1 4.1.6 Total value of default resources Prefunded - Other;
(eXC|l.JdIng |n.|t|al. and retained variation margin), split by |Reported as at quarter end 3/31/2018 HKDO.00 12/31/2017 HKDO.00
clearing service if default funds are segregated by
clearing service
4.1 4.1.7 Total value of default resources Committed - Own/parent funds that are committed to address a
(exclydlng |n.|t|al. and retained variation margin), split by |participant default (or round of participant defaults); 3/31/2018 HKDO.00 12/31/2017 HKDO.00
clearing service if default funds are segregated by Reported as at quarter end
clearing service
4.1 4.1.8 |Total value of default resources Committed - Aggregate participant commitments to address an
(exclluding in.itiall and retained variation margin), split by [initial participant default (or initial round of participant defaults); There is no specified initial default loss commitment requirement There is no specified initial default loss commitment requirement
clear!ng serv!ce if default funds are segregated by Reported as at quarter end for Clearing Members. However, if the aggregate funded Clearing for Clearing Members. However, if the aggregate funded Clearing
clearing service Members’ contribution to the default fund falls below, or is Members’ contribution to the default fund falls below, or is
expected to fall below, 75% of the last calculated value of the expected to fall below, 75% of the last calculated value of the
aggregated funded Clearing Members’ contribution; or all cash or aggregated funded Clearing Members’ contribution; or all cash or
liquid resources comprising funded Clearing Members’ liquid resources comprising funded Clearing Members’
contributions have been utilized in full, or are expected to be contributions have been utilized in full, or are expected to be
3/31/2018 HKDO0.00 12/31/2017 HKDO.00
=% utilized in full, each non-defaulting Clearing Member will be 131/ utilized in full, each non-defaulting Clearing Member will be
obligated to replenishment up to two times the value of its obligated to replenishment up to two times the value of its
funded contribution amount (Clearing Rule 1507 and section funded contribution amount (Clearing Rule 1507 and section
6.1.2 of Clearing Procedures). 6.1.2 of Clearing Procedures).
http://www.hkex.com.hk/Services/Rules-and-Forms-and- http://www.hkex.com.hk/Services/Rules-and-Forms-and-
Fees/Rules/OTC-Clear/Rules?sc_lang=en Fees/Rules/OTC-Clear/Rules?sc_lang=en
4.1 4.1.9 Total value of default resources Committed - Aggregate participant commitments to replenish the
(exclluding i".itiall and retained variation margin), split by defaultl flund to deal with a SUbse.qL.'e.nt par'fic‘ipant default (or round if the aggregate funded Clearing Members’ contribution to the if the aggregate funded Clearing Members’ contribution to the
clear!ng serv!ce if default funds are segregated by of part!c!pant defaults) after the initial participant default (or round default fund falls below, or is expected to fall below, 75% of the default fund falls below, or is expected to fall below, 75% of the
clearing service of participant defaults) has been addressed; last calculated value of the aggregated funded Clearing last calculated value of the aggregated funded Clearing
Reported as at quarter end Members’ contribution; or all cash or liquid resources comprising Members’ contribution; or all cash or liquid resources comprising
funded Clearing Members’ contributions have been utilized in funded Clearing Members’ contributions have been utilized in
3/31/2018 HKD2,460,564,781.96 full, f)r are expecte(_i to be u_tilized in full, ea_ch non-defaulting 12/31/2017 HKD2,148,450,190.80 full, _or are expectez_ﬁ to be u_tilized in full, ea_ch non-defaulting
Clearing Member will be obligated to replenishment up to two Clearing Member will be obligated to replenishment up to two
times the value of its funded contribution amount (Clearing Rule times the value of its funded contribution amount (Clearing Rule
1507 and section 6.1.2 of Clearing Procedures). 1507 and section 6.1.2 of Clearing Procedures).
http://www.hkex.com.hk/Services/Rules-and-Forms-and- http://www.hkex.com.hk/Services/Rules-and-Forms-and-
Fees/Rules/OTC-Clear/Rules?sc_lang=en Fees/Rules/OTC-Clear/Rules?sc_lang=en
4.1 4.1.10 |Total value of default resources Committed - Other;
(exclydlng |n.|t|al. and retained variation margin), split by |Reported as at quarter end 3/31/2018 HKDO.00 12/31/2017 HKDO.00
clearing service if default funds are segregated by
clearing service
4.2 4.2.1 Kcep Kcep - Keep need only be reported by those CCPs which are, or seek
to be a "qualifying CCP" under relevant law 3/31/2018 545,160.40 12/31/2017 351,667.61
43 4.3.1 |Value of pre-funded default resources (excluding initial |Cash deposited at a central bank of issue of the currency concerned;
and lreta.ined variation r“nargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHai_rcut : HKD0.00 12/31/2017 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.2 |Value of pre-funded default resources (excluding initial |Cash deposited at other central banks;
i iati i i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
and .reta_med variation margm) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 rel alrcu 12/31/2017 rel alrcu
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.3  |Value of pre-funded default resources (excluding initial |Secured cash deposited at commercial banks (including reverse
and lreta.midthrlatdlonIr:abrgm) held for each clearing ;{epo);t ) . . 4 prebaircut and Post et 331/2018 preHaircut : HKDO.00 1o/31/2007 PreHaircut : HKDO.00
service, in total and split by eported as at quarter end; Pre-Haircut and Post-Haircu PostHaircut : HKDO.00 PostHaircut : HKD0.00
43 4.3.4  |Value of pre-funded default resources (excluding initial |Unsecured cash deposited at commercial banks;
and retained variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHaircut : HKD1,469,608,000.00 12/31/2017 PreHaircut : HKD1,382,798,000.00
service, in total and split by PostHaircut : HKD1,462,259,960.00 PostHaircut : HKD1,375,884,010.00
43 4.3.5 |Value of pre-funded default resources (excluding initial |Non-Cash Sovereign Government Bonds - Domestic;
i iati i i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
and .reta_med variation margln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 rel alrcu 12/31/2017 rel alrcu
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.6 |Value of pre-funded default resources (excluding initial |Non-Cash Sovereign Government Bonds - Other;
i iati i i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
and retained variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 reHaircu 12/31/2017 reHaircu

service, in total and split by

PostHaircut : HKD0.00

PostHaircut : HKD0.00




43 4.3.7 |Value of pre-funded default resources (excluding initial |Non-Cash Agency Bonds;
and lretaAined variation rl‘nargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHaircut : HKD0.00 12/31/2017 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.8 |Value of pre-funded default resources (excluding initial |Non-Cash State/municipal bonds;
and .reta_ined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHaircut : HKD0.00 12/31/2017 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKDO0.00 PostHaircut : HKD0.00
43 4.3.9 |Value of pre-funded default resources (excluding initial |Non-Cash Corporate bonds;
and lretaAined variation r.‘nargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHai!'cut : HKDO.00 12/31/2017 PreHaircut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.10 |Value of pre-funded default resources (excluding initial |Non-Cash Equities;
and .reta_ined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHai!’cut : HKD0.00 12/31/2017 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.11 |Value of pre-funded default resources (excluding initial |Non-Cash Commodities - Gold;
and lretaAined variation r.‘nargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHai!'cut : HKDO.00 12/31/2017 PreHaircut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.12 |Value of pre-funded default resources (excluding initial |Non-Cash Commodities - Other;
and .reta_ined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHai!’cut : HKD0.00 12/31/2017 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.13 |Value of pre-funded default resources (excluding initial |Non-Cash Commodities - Mutual Funds / UCITs;
and lretaAined variation r.‘nargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHai!'cut : HKDO.00 12/31/2017 PreHaircut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.14 |Value of pre-funded default resources (excluding initial |Non-Cash Commodities - Other;
and lreta'ined variation r;nargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHaircut : HKD0.00 12/31/2017 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.15 |Value of pre-funded default resources (excluding initial |In total.
and retained variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2018 PreHaircut : HKD1,469,608,000.00 12/31/2017 PreHaircut : HKD1,382,798,000.00
service, in total PostHaircut : HKD1,462,259,960.00 PostHaircut : HKD1,375,884,010.00
4.4 4.4.1 Credit Risk Disclosures State whether the CCP is subject to a minimum “Cover 1” or “Cover
2” requirement in relation to total pre-funded default resources. 3/31/2018 Cover 1 12/31/2017 Cover 1
4.4 4.4.2 Credit Risk Disclosures For each clearing service, state the number of business days within
which the CCP assumes it will close out the default when calculating
credit exposures that would potentially need to be covered by the 3/31/2018 5 12/31/2017 5
default fund.
4.4 443 Credit Risk Disclosures For each clearing service, the estimated largest aggregate stress loss
(in excess of initial margin) that would be caused by the default of
any single participant and its affiliates (including transactions PeakDayAmountInPast12Months : HKD-
cleared for indirect participants) in extreme but plausible market 3/31/2018 PeakDayAmountInPast12Months : HKD-743,982,636.28 12/31/2017 486,132,558.92
conditions; Peak day amount in the previous 12 months and mean MeanAverageOverPrevious12Months : HKD-256,454,635.74 MeanAverageOverPrevious12Months : HKD-
average over the previous 12 months 136,863,414.91
4.4 4.4.4 |Credit Risk Disclosures Report the number of business days, if any, on which the above
amount (4.4.3) exceeded actual pre-funded default resources (in 3/31/2018 0 12/31/2017 0
excess of initial margin).
4.4 445 Credit Risk Discl Th in 4.4.3 which | -fi faul
redit Risk Disclosures e amount in 4.4.3 which exceeded actual pre-funded default 3/31/2018 AmountExceeded : HKD0.00 12/31/2017 AmountExceeded : HKD0.00
resources (in excess of initial margin)
4.4 446 Credit Risk Disclosures For each clearing service, the actual largest aggregate credit
exposure (in excess of initial margin) to any single participant and its
affiliates (including transactions cleared for indirect participants); 3/31/2018 PeakDayAmountinPast12Months : HKD0.00 12/31/2017 PeakDayAmountInPast12Months : HKD0.00
Peak day amount in the previous 12 months and mean average over MeanAverageOverPrevious12Months : HKD0.00 MeanAverageOverPrevious12Months : HKD0.00
the previous 12 months
4.4 447 Credit Risk Disclosures For each clearing service, the estimated largest aggregate stress loss
(in excess of initial margin) that would be caused by the default of
any two participants and their affiliates (including transactions The figures represent the sum of the largest two Clearing PeakDayAmountInPast12Months : HKD- The figures represent the sum of the largest two Clearing
cleared for indirect participants) in extreme but plausible market 3/31/2018 PeakDayAmountInPast12Months : HKD-1,199,163,835.20 Members’(CM’s) EULs. The scenario which generates the largest 12/31/2017 952,397,018.11 Members’(CM’s) EULs. The scenario which generates the largest
conditions; Peak day amount in the previous 12 months and mean MeanAverageOverPrevious12Months : HKD-476,857,612.93 CM'’s EUL may be different from the scenario which generates MeanAverageOverPrevious12Months : HKD- CM’s EUL may be different from the scenario which generates
average over the previous 12 months the second largest CM’s EUL. 253,072,579.74 the second largest CM’s EUL.
4.4 448 Credit Risk Disclosures Number of business days, if any, on which the above amount (4.4.7)
excee_ded actual pre-funded default resources (in excess of initial 3/31/2018 0 12/31/2017 0
margin) and by how much.
4.4 4.49 Credit Risk Disclosures The amount in 4.4.7 which exceeded actual pre-funded default
resources (in excess of initial margin) 3/31/2018 AmountExceeded : HKD0.00 12/31/2017 AmountExceeded : HKD0.00
4.4 4.4.10 |Credit Risk Disclosures For each clearing service, what was the actual largest aggregate
credit exposure (in excess of initial margin) to any two participants
and their affiliates (including transactions cleared for indirect 3/31/2018 PeakDayAmountInPast12Months : HKD0.00 12/31/2017 PeakDayAmountInPast12Months : HKD0.00
participants)? MeanAverageOverPrevious12Months : HKD0.00 MeanAverageOverPrevious12Months : HKD0.00
Description: PeakDayAmountInPrevious12Months;
MeanAverageOverPrevious12Months
5.1 5.1.1 ::islitjt::gib:ieezs initial margin, and the respective Assets eligible as initial margin and the respective haircuts applied it o ke com i/ Services/Clearing/OTC-Clear/Risk http://www.hkex.com.hk/Services/Clearing/OTC-
PP 3/31/2018 P i i . e 12/31/2017 Clear/Risk-Management/Collateral-
Management/Collateral-Management?sc_lang=en
Management?sc_lang=en
5.2 5.2.1 |Assets Eligible for pre-funded participant.contr?butions Assets Eligible for pre-funded parti_cipanF contribut_ions_to _the ) ; ) https//www.hkex.com.hk/Services/Clearing/OTC-
to the default resources, and the respective haircuts default resources, and the respective haircuts applied (if different http://www.hkex.com.hk/Services/Clearing/OTC-Clear/Risk- X
R 3/31/2018 12/31/2017 Clear/Risk-Management/Collateral-
applied (if different from 5.1) from 5.1) Management/Collateral-Management?sc_lang=en
Management?sc_lang=en
5.3 5.3.1 Results of testing of haircuts Confidence interval targeted through the calculation of haircuts 3/31/2018 99.00% 12/31/2017 99.00%
5.3 5.3.2 Results of testing of haircuts Assumed holding/liquidation period for the assets accepted 3/31/2018 1day 12/31/2017 1day
5.3 5.3.3 Results of testing of haircuts Look-back period used for testing the haircuts 3/31/2018 By 12/31/2017 By




5.3 5.3.4 Results of testing of haircuts Number of days during the look-back period on which the fall in
vallue during the assumed holding/liquidation period exceeded the 3/31/2018 2 12/31/2017 2
haircut on an asset.
6.1 6.1.1 For each clearing service, total initial margin required,  [Total initial margin required split by house, client gross, client net House_Net : 1,375,973,396.63 House_Net : 897,950,637.52
i i Client_G :0.00 Client_G :0.00
split by h_ouse and c.Ilent and . 3/31/2018 n?n _Gross 12/31/2017 u?n _Gross
(or combined total if not segregated) total(if not segregated); Client_Net : 0.00 Client_Net : 0.00
Total : 1,375,973,396.63 Total : 897,950,637.52
6.2 6.2.1 For each clearing service, total initial margin held, split [Cash deposited at a central bank of issue of the currency concerned; HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
by house and client Total split by House and Client;Pre-Haircut and Post Hair-cut 3/31/2018 Ho(useIMfPostH:?ircut : Not appAIicabIe 12/31/2017 HoluseIMfPostHzAJircut : Not app(licable
ClientIM_PreHaircut : Not applicable ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.2 For each clearing service, total initial margin held, split |Cash deposited at other central banks; Total split by House and HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
by house and client Client; Pre-Haircut and Post-Haircut 3/31/2018 HO}JseIM_PostH?ircut : Not app'licable 12/31/2017 Ho.useIM_PostHa'ircut : Not app{licable
ClientIM_PreHaircut : Not applicable ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.3 For each clearing service, total initial margin held, split [Secured cash deposited at commercial banks (including reverse HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
by house and client repo); Total split by House and Client; Pre-Haircut and Post-Haircut 3/31/2018 HO}JseIMfPostH:?ircut : Not appAIicabIe 12/31/2017 HoluseIMfPostHzAJircut : Not app(licable
ClientIM_PreHaircut : Not applicable ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.4 lI:Jorheach clezrlrll_g s:rwce, total initial margin held, split Unje(:clyreg ;asthetpostltedda: cc;r:merC|:l banks; Total split by House HouselM_PreHaircut : HK$2,127,749,000.00 HouselM_PreHaircut : HK$1,729,985,000.00
Yy house and clien and tiient; Fre-Haircut and Fost Hair-cu RS HouselM_PostHaircut : HK$2,117,110,255.00 o HouselM_PostHaircut : HK$1,721,335,075.00
ClientIM_PreHaircut : HK$0.00 ClientIM_PreHaircut : HK$0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.5 For each clearing service, total initial margin held, split  [Non-Cash Sovereign Government Bonds - Domestic; Total split by
by house and client House and Client;Pre-Haircut and Post Hair-cut HouselM_PreHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
3/31/2018 HouselM_PostHaircut : HK$0.00 12/31/2017 HouselM_PostHaircut : HK$0.00
ClientIM_PreHaircut : HK$0.00 ClientIM_PreHaircut : HK$0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.6 For each clearing service, total initial margin held, split  [Non-Cash Sovereign Government Bonds - Other; Total split by
by house and client House and Client;Pre-Haircut and Post Hair-cut HouselM_PreHaircut : HK$S0.00 HouselM_PreHaircut : HK$0.00
HouselM_PostHaircut : HK$0.00 HouselM_PostHaircut : HK$0.00
3/31/2018 - 12/31/2017 -
1 ClientIM_PreHaircut : HK$0.00 Sl ClientIM_PreHaircut : HK$0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.7 For each clearing service, total initial margin held, split [Non-Cash Agency Bonds; Total split by House and Client;Pre-Haircut
by house and client and Post Hair-cut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2018 - 12/31/2017 -
1 ClientIM_PreHaircut : Not applicable Sl ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.8 For each clearing service, total initial margin held, split |Non-Cash State/municipal bonds; Total split by House and Client;
by house and client Pre-Haircut and Post Hair-cut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2018 - 12/31/2017 -
1 ClientIM_PreHaircut : Not applicable Sl ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.9 For each clearing service, total initial margin held, split  [Non-Cash Corporate bonds; Total split by House and Client; Pre-
by house and client Haircut and Post Hair-cut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2018 - 12/31/2017 -
L ClientIM_PreHaircut : Not applicable v ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.10 |For each clearing service, total initial margin held, split |Non-Cash Equities;
by house and client Description: HouselM_PreHaircut, HouselM_PostHaircut, HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
CIientIM_PreHai.rcut, ClientIM_PostHaircut, TotallM_PreHaircut, 3/31/2018 HoyselM_PostHéircut : Not app'licable 12/31/2017 HoyseIM_PostHéircut : Not app‘licable
TotallM_PostHaircut ClientIM_PreHaircut : Not applicable ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.11 |For each clearing service, total initial margin held, split |Non-Cash Commodities - Gold;
by house and client Description: HouselM_PreHaircut, HouselM_PostHaircut, HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
CIientIM_PreHai.rcut, ClientIM_PostHaircut, TotallM_PreHaircut, 3/31/2018 HoyselM_PostHéircut : Not app'licable 12/31/2017 HoyseIM_PostHéircut : Not app‘licable
TotallM_PostHaircut ClientIM_PreHaircut : Not applicable ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.12 |For each clearing service, total initial margin held, split |Non-Cash Commodities - Other; Total split by House and Client; Pre-
by house and client Haircut and Post Hair-cut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2018 - 12/31/2017 -
L ClientIM_PreHaircut : Not applicable v ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.13 |For each clearing service, total initial margin held, split |Non-Cash - Mutual Funds / UCITs; Total split by House and Client;
by house and client Pre-Haircut and Post Hair-cut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
3/31/2018 HoyseIM_PostH?ircut : Not app‘IicabIe 12/31/2017 HoluselM_PostHe'zircut : Not app‘licable
ClientIM_PreHaircut : Not applicable ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.14 |For each clearing service, total initial margin held, split |Non-Cash - Other; Total split by House and Client; Pre-Haircut and
by house and client Post Hair-cut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
3/31/2018 HoyseIM_PostH?ircut : Not app‘IicabIe 12/31/2017 HoluselM_PostHe'zircut : Not app‘licable
ClientIM_PreHaircut : Not applicable ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.15 |For each clearing service, total initial margin held, split |For each clearing service, total initial margin held, split by house and
by house and client client (if segregated). HouselM_PreHaircut : HK$2,127,749,000.00 HouselM_PreHaircut : HK$1,729,985,000.00
HouselM_PostHaircut : HK$2,117,110,255.00 HouselM_PostHaircut : HK$1,721,335,075.00
3/31/2018 - 12/31/2017 -
/31/ ClientIM_PreHaircut : HK$0.00 B ClientIM_PreHaircut : HK$0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$S0.00
¥ 3.1 |Initi i Initial Margi h h
6.3 6.3 nitial Margin rates on individual contracts, where the nitial Margin rates on individual contracts where the CCP sets sucl 3/31/2018 Not applicable 12/31/2017 Not applicable
CCP sets such rates rates
6.4 6.4.1 |Type of initial margin model used (e.g. portfolio Type of IM Model
simulation or risk aggregation) for each clearing service .
Expected shortfall HVaR with EWMA model plus
and the key model design parameters for each initial 3/31/2018 Expected shortfall HVaR with EWMA model plus stress scenarios 12/31/2017 p B

margin model applied to that clearing service

stress scenarios




6.4

6.4.2

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

Type of IM Model Change Effective Date

3/31/2018

2013-11-25

12/31/2017

2013-11-25

6.4

6.4.3

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

IM Model Name

3/31/2018

SIGMA - System of InteGrated Margining Analysis

12/31/2017

SIGMA - System of InteGrated Margining Analysis

6.4

6.4.4

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

IM Model Name Change Effective Date

3/31/2018

2013-11-25

12/31/2017

2013-11-25

6.4

6.4.5

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

Single Tailed Confidence Level

3/31/2018

99.40%

12/31/2017

99.40%

6.4

6.4.6

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

Single Tailed Confidence Level Change Effective Date

3/31/2018

2013-11-25

12/31/2017

2013-11-25

6.4

6.4.7

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

Look Back Period

3/31/2018

5 years

12/31/2017

5 years

6.4

6.4.8

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

Look Back Period Change Effective Date

3/31/2018

2013-11-25

12/31/2017

2013-11-25

6.4

6.4.9

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

Adjustments

3/31/2018

12/31/2017

6.4

6.4.10

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

Adjustments Change Effective Date

3/31/2018

2013-11-25

12/31/2017

2013-11-25

6.4

6.4.11

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

Close Out Period (days)

3/31/2018

12/31/2017

6.4

6.4.12

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

Close out period change Effective Date

3/31/2018

2013-11-25

12/31/2017

2013-11-25

6.4

6.4.13

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

IM Rates Link

3/31/2018

Not applicable

12/31/2017

Not applicable

6.4

6.4.14

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

Frequency of Parameter Review

3/31/2018

Daily

12/31/2017

Daily

6.4

6.4.15

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

Frequency of Parameter Review Change Effective Date

3/31/2018

2013-11-25

12/31/2017

2013-11-25

6.5

6.5.1.1

Results of back-testing of initial margin. At a minimum,
this should include, for each clearing service and each
initial margin model applied to that clearing service

Number of times over the past twelve months that margin coverage
held against any account fell below the actual marked-to-market
exposure of that member account

3/31/2018

12/31/2017

6.5

6.5.1.2

Specify if measured intraday/continuously or only once a
day. If once a day, specify at what time of day.

Frequency of daily back-testing result measurements.

3/31/2018

Daily

12/31/2017

Daily

6.5

6.5.1.3

Specify if measured intraday/continuously or only once a
day. If once a day, specify at what time of day.

Time of daily back-testing result if measured once a day.

3/31/2018

End of Day

12/31/2017

End of Day

6.5

6.5.2

Results of back-testing of initial margin. At a minimum,
this should include, for each clearing service and each
initial margin model applied to that clearing service

Number of observations

3/31/2018

3197

The calculation of number of observations of account for back-
testing existing accounts for accounts with trades

12/31/2017

2320

The calculation of number of observations of account for back-
testing existing accounts for accounts with trades

6.5

6.5.3

Results of back-testing of initial margin. At a minimum,
this should include, for each clearing service and each
initial margin model applied to that clearing service

Achieved coverage level

3/31/2018

100.00%

12/31/2017

100.00%

6.5

6.5.4

Results of back-testing of initial margin. At a minimum,
this should include, for each clearing service and each
initial margin model applied to that clearing service

Where breaches of initial margin coverage (as defined in 6.5(a))
have occurred, report on size of uncovered exposure; Peak size

3/31/2018

HKDO0.00

12/31/2017

HKDO0.00

6.5

6.5.5

Results of back-testing of initial margin. At a minimum,
this should include, for each clearing service and each
initial margin model applied to that clearing service

Where breaches of initial margin coverage (as defined in 6.5(a))
have occurred, report on size of uncovered exposure; Average Size

3/31/2018

HKDO0.00

12/31/2017

HKDO0.00

6.6

6.6.1

Average Total Variation Margin Paid to the CCP by
participants each business

Average Total Variation Margin Paid to the CCP by participants each
business

3/31/2018

HKD33,198,069.75

12/31/2017

HKD15,382,655.19




6.7 6.7.1 Maximum total variation margin paid to the CCP on any [Maximum total variation margin paid to the CCP on any given
given business day over the period business day over the period 3/31/2018 HKD95,045,971.98 12/31/2017 HKD40,902,896.08
6.8 6.8.1 Ma)flmum aggregate |n|t|é| margin call on any given Maximum aggregate initial margin call on any given business day 3/31/2018 HKD3,259,622.5 12/31/2017 HKDS, 137,572.84
business day over the period over the period
7.1 7.1.1 Liquidity Risk State whether the clearing service maintains sufficient liquid 3/31/2018 Cover 1 12/31/2017 Cover 1
resources to 'Cover 1' or 'Cover 2'.
7.1 7.1.2 Liquidity Risk Size ‘and composition olf qualifying liquid resourFes for each clearing ; B o i SizeAndCompositionofQualifyinLiquidResources :
service; (a) Cash deposited at a central bank of issue of the currency 3/31/2018 SizeAndCompositionOfQualifyingLiquidResources : Not applicable 12/31/2017 etemalets
concerned A
7.1 7.1.3 Liquidity Risk Size ‘and composition of qualifying liquid resources for each clearing ; B o i SizeAndCompositionofQualifyinLiquidResources :
service; (b) Cash deposited at other central banks 3/31/2018 SizeAndCompositionOfQualifyingLiquidResources : Not applicable 12/31/2017 Not applicable
7.1 7.1.4 Liquidity Risk Size ‘and composition of quallfy}ng liquid resourFes for eacr,h cleérlng ; B o i SizeAndCompositionofQualifyinLiquidResources :
service; (c) Secured cash deposited at commercial banks (including 3/31/2018 SizeAndCompositionOfQualifyingLiquidResources : Not applicable 12/31/2017 etemalets
reverse repo) A
7.1 7.1.5 Liquidity Risk Size ‘and composition of quallfylngillqwd resources‘for each clearing ; B o SizeAndCompositionofQualifyinLiquidResources :
service; (d) Unsecured cash deposited at commercial banks 3/31/2018 SizeAndCompositionOfQualifyingLiquidResources : HKD2,842,181,000.00 12/31/2017
HKD2,559,743,000.00
7.1 7.1.6 Liquidity Risk Size and composition of qualifying liquid resources for each clearing
service; (e) secured committed lines of credit (ie those for which . L. e
! . " P . SizeAndCompositionOfQualifyingLiquidResources :
collateral/security will be provided by the CCP if drawn) including 3/31/2018 SizeAndCompositionOfQualifyingLiquidResources : Not applicable 12/31/2017 : Not applica\:uleg a
committed foreign exchange swaps and committed repos
7.1 7.1.7 Liquidity Risk Size and composition of qualifying liquid resources for each clearing
service; (f) uhsecured c?mmltted lines of cref:ht (ie which the CCP 3/31/2018 USD 250,000,000.00 12/31/2017 USD 250,000,000.00
may draw without providing collateral/security)
7.1 7.1.8 Liquidity Risk Size and composition of qualifying liquid resources for each clearing
service; (g) highly marketable collateral held in custody and
i i i ible i i SizeAndC itionOf lifyingLiquidR :
investments that a're readl!y avallablé and convertible into C?Sh with 3/31/2018 S et Ryl Reseuices s Nek el 12/31/2017 izeAndComposition Quall yingLiquidResources
prearranged and highly reliable funding arrangements even in Not applicable
extreme but plausible market conditions
7.1 7.1.9 Liquidity Risk Size land composition of qualifying liquid resources for each clearing 3/31/2018 SizeAndCompositionOfQualifyingLiquidResources : Not applicable 12/31/2017 SizeAndCompositionOfQua.IifyingLiquidResources :
service; (h) other Not applicable
7.1 7.1.10 |Liquidity Risk Sta.tfe .whether the CCP has routine access to central bank liquidity or 3/31/2018 No 12/31/2017 No
facilities.
" T (A Rk o rtega'frdmghthe' StChEdcuile o pay:jnerljs Orlpnonlt‘y - a”"zat'"g There are no specific clauses in Rules or Procedures regarding schedule of U= R MO B RGeS I (1S G R s
payments, If such exists, and any applicable ru ,Q', poficy, Proce ure, 3/31/2018 ? _ X B E 12/31/2017 regarding schedule of payment or priority for
and governance arrangement around such decision making. payment or priority for allocating payments. i
allocating payments.
7.2 7.2.1 Size and composition of any supplementary liquidity risk |Size and composition of any supplementary liquidity risk resources
reso.u@es f_or éach clearing service above those for each clearing service above those qualifying liquid resources in 3/31/2018 HKDO.00 12/31/2017 HKDO.00
qualifying liquid resources above. 7.1
7.3 7.3.1 Liquidity Risk Estimated largest same-day and, where relevant, intraday and
multiday payment obligation in total that would be caused by the
default of any single participant and its affiliates (including
SameDayPayment_Total : HKD : 409,074,390.05 . . . SameDayPayment_Total : HKD : 440,085,797.88 . . .
i indi ici i 3/31/2018 - All fi HKD lent. 12/31/2017 . All fi HKD lent.
transactions cleared for indirect participants) in extreme but 1 MultiDayPayment_Total : HKD : 914,718,144 A Elr 1 Rl Gl Sl MultiDayPayment_Total : HKD : 984,061,760.00 gures are n HED equivaten
plausible market conditions; Forward looking measure reported
quarterly
7.3 7.3.2 Liquidity Risk Report the number of business days, if any, on which the above
amount exceeded its qualifying liquid resources (identified as in 7.1,
and available at the point the breach occurred), and by how much.; 3/31/2018 0 12/31/2017 0
No. of days in quarter
7.3 733 Liquidity Risk Number of business days, if any, on which the above amount
exceeded its qualifying liquid resources (identified as in 7.1, and AmountExceeded : HKD0.00 AmountExceeded : HKD0.00
available at the point the breach occurred), and by how much; 3/31/2018 AmountExceeded : USD0.00 12/31/2017 AmountExceeded : USD0.00
Amount of excess on each day AmountExceeded : CNH0.00 AmountExceeded : CNH0.00
73 734 Liquidity Risk Actual largest intraday and multiday payment obligation of a single
participant and its affiliates (including transactions cleared for SameDayPayment_Total : HKD : 52,901,005.70 SameDayPayment_Total : HKD : 54,582,899.68
indirect participants) over the past twelve months; Peak day MultiDayPayment_Total : HKD : 67,393,853.60 MultiDayPayment_Total : HKD : 61,794,661.68
amount in previous twelve months SameDayPayment : HKD : 52,901,005.70 All figures are in HKD equivalent. The figure in MultiDayPayment SameDayPayment : HKD : 54,582,899.68 All figures are in HKD equivalent. The figure in MultiDayPayment
3/31/2018 SameDayPayment : USD : 0.00 is based on actual PnL in 5-day Stress Period of Risk (SPOR) and 12/31/2017 SameDayPayment : USD : 0.00 is based on actual PnL in 5-day Stress Period of Risk (SPOR) and
MultiDayPayment : HKD : 67,393,853.60 SameDayPayment is based on daily actual PnL. MultiDayPayment : HKD : 61,794,661.68 SameDayPayment is based on daily actual PnL.
MultiDayPayment : USD : 0.00 MultiDayPayment : USD : 0.00
73 735 Liquidity Risk Estlln?jted largest sar;l_e-dzjly ahd, wf;erel relevant, |ntrada}:/ and y SameDayPayment : HKD: 126,644,908.32 SameDayPayment : HKD: 90,806,262.62
bm” ti aydp:"m:":”f 'glat":” In ead | relevant curre”;Yt a:f_‘:‘_"’“ SameDayPayment : USD: 408,267,544.02 SameDayPayment : USD: 246,608,316.72
'e clal:e i 'e aUtlo ar:jyfsm'g z_part'c'Pa_”T o Its‘ o 3/31/2018 SECRE s @B e ALY ERE All figures are in HKD equivalent 12/31/2017 SHGCREY/RAIE s Ok ELT LR a2 All figures are in HKD equivalent
L‘"c ”l '"g_;lransac:"”s c Zf"_e °; in "e:tl pall_t'c'pa”ts) in ememed MultiDayPayment: HKD: 283,186,624 E d : MultiDayPayment: HKD: 203,048,976.00 E g :
utp ale e market conditions; Forward looking measure reporte MultiDayPayment : USD: 912,913,981.43 MultiDayPayment : USD: 551,432,960.00
quarterly MultiDayPayment : CNH: 834,691,648 MultiDayPayment : CNH: 889,711,360.00
7.3 7.3.6 [Liquidity Risk Number of business days, if any, on which the above amounts
exceeded its qualifying liquid resources in each relevant currency (as NumberOfDays_CNH : 0 NumberOfDays_CNH : 0
identified in 7.1 and available at the point the breach occurred), and 3/31/2018 NumberOfDays_HKD : 0 12/31/2017 NumberOfDays_HKD : 0
by how much NumberOfDays_USD : 0 NumberOfDays_USD : 0
73 7.3.7 Liquidity Risk Report the number of business days, if any, on which the above
amounts exceeded its qualifying liquid resources in each relevant AmountExceeded : HKD0.00 AmountExceeded : HKD0.00
currency (as identified in 7.1 and available at the point the breach 3/31/2018 AmountExceeded : USD0.00 12/31/2017 AmountExceeded : USD0.00
occurred), and by how much; Amount of excess on each day AmountExceeded : CNH0.00 AmountExceeded : CNH0.00
12.1 12.1.1 [Percentage of settlements by value effected using a DvP, [ Percentage of settlements by value effected using a DvP settlement
DvD or PvP settlement mechanism mechanism 3/31/2018 0.00% 12/31/2017 0.00%
12.1 12.1.2 |Percentage of settlements by value effected using a DvP, [Percentage of settlements by value effected using a DvD settlement
DvD or PvP settlement mechanism mechanism 3/31/2018 0.00% 12/31/2017 0.00%
12.1 12.1.3 |Percentage of settlements by value effected using a DvP, [Percentage of settlements by value effected using a PvP settlement
DvD or PvP settlement mechanism mechanism 3/31/2018 100.00% 12/31/2017 100.00%




12.2 12.2.1 |[Percentage of settlements by volume effected using a Percentage of settlements by volume effected using a DvP
DvP, DvD or PvP settlement mechanism settlement mechanism 3/31/2018 0.00% 12/31/2017 0.00%
12.2 12.2.2 |Percentage of settlements by volume effected using a Percentage of settlements by volume effected using a DvD
DvP, DvD or PvP settlement mechanism settlement mechanism 3/31/2018 0.00% 12/31/2017 0.00%
12.2 12.2.3 |Percentage of settlements by volume effected using a Percentage of settlements by volume effected using a PvP
DvP, DvD or PvP settlement mechanism settlement mechanism 3/31/2018 100.00% 12/31/2017 100.00%
13.1 13.1.1 [quantitative information related to defaults Quantltatl\/‘e lerformatlf)n related to defaults; Amount of loss versus 3/31/2018 Not applicable 12/31/2017 Notapplicable
amount of initial margin
13.1 13.1.2 [quantitative information related to defaults C_luant.itative information related to defaults; Amount of other 3/31/2018 Not applicable 12/31/2017 Not applicable
financial resources used to cover losses
13.1 13.1.3.1|quantitative information related to defaults Qua‘n‘tltatlve information related to defaults; Proportion of client 3/31/2018 Not applicable 12/31/2017 Notapplicable
positions closed-out
13.1 13.1.3.2|quantitative information related to defaults Qua.n.titative information related to defaults; Proportion of client 3/31/2018 Not applicable 12/31/2017 Not applicable
positions ported
13.1 13.1.4 |[quantitative information related to defaults Quantitative information related to defaults; Appropriate references
to other published material related to the defaults 3/31/2018 Not applicable 12/31/2017 Not applicable
14.1 14.1.1 [Total Client Positions held as a share of notional values [Total Client Positions held in individually segregated accounts
cleared or of the settlement value of securities 3/31/2018 0.00% 12/31/2017 0.00%
transactions
14.1 14.1.2 |Total Client Positions held as a share of notional values [Total Client Positions held in omnibus client-only accounts, other
cleared or of the settlement value of securities than LSOC accounts 3/31/2018 0.00% 12/31/2017 0.00%
transactions
14.1 14.1.3 [Total Client Positions held as a share of noFlf)naI values Tota(l Client Positions held in legally segregated but operationally ) Not applicable as OTC Clear does not offer these types of ) Not applicable as OTC Clear does not offer these types of
cleared or of the settlement value of securities comingled (LSOC) accounts 3/31/2018 Not applicable 12/31/2017 Not applicable
) account. account.
transactions
14.1 14.1.4 |Total Client Positions held as a share of notional values |Total Client Positions held in comingled house and client accounts . .
. Not applicable as OTC Clear does not offer these types of . Not applicable as OTC Clear does not offer these types of
cleared or of the settlement value of securities 3/31/2018 Not applicable s o 12/31/2017 Not applicable Bt o
. account. account.
transactions
15.1 15.1.1 |General business risk Value of liquid net assets funded by equity 12/31/2017 HKD118,444,000.00 12/31/2017 HKD118,444,000.00
15.1 15.1.2 |G | busi isk Si ths of t ti
eneratbusiness ris X months ot current operating expenses 12/31/2017 HKD47,630,000.00 12/31/2017 HKDA47,630,000.00
15.2 15.2.1 |General business risk; Financial Disclosures Total Revenue 12/31/2017 HKDS,863,000.00 12/31/2017 HKDS,863,000.00
15.2 15.2.2 |G | busi isk; Fi ial Discl Total E; dit
eneral business risi; Financial Disclosures otal txpenditure 12/31/2017 HKD89,727,000.00 12/31/2017 HKD89,727,000.00
15.2 15.2.3 |General business risk; Financial Disclosures Profits 12/31/2017 HKD-106,263,000.00 12/31/2017 HKD-106,263,000.00
15.2 15.24 |G | busi isk; Fi ial Discl Total Asset
eneral business risi; Financial Disclosures otal Assets 12/31/2017 HKD3,381,852,000.00 12/31/2017 HKD3,381,852,000.00
15.2 15.2.5 |General business risk; Financial Disclosures Total Liabilities 12/31/2017 HKD3,014,895,000.00 12/31/2017 HKD3,014,895,000.00
15.2 [15.2.6 |G | busi isk; Fi ial Discl Explain if collateral posted by cleari ticipants is held ff
eneralbusiness risk; Financial isclosures xpiain If collateral posted by clearing participants Is held on or o Cash collateral is held on the balance sheet. Non-cash collateral is held Cash collateral is held on the balance sheet. Non-
the CCP's balance sheet 12/31/2017 12/31/2017 X
off the balance sheet. cash collateral is held off the balance sheet.
15.2 15.2.7 |General business risk; Financial Disclosures Additional items as necessary 12/31/2017 Nil 12/31/2017 Nil
15.3 15.3.1 |General business risk; Income breakdown Perc_er?tage of tot_al incon'_|e that comes from fees related to 12/31/2017 38.69% 12/31/2017 38.69%
provision of clearing services
15.3 15.3.2 |General business risk; Income breakdown Percentage of total income that comes from the reinvestment (or
rehypothecation) of assets provided by clearing participants 12/31/2017 35.42% 12/31/2017 35.42%
16.1 16.1.1 [Total cash (but not securities) received from Total cash (but not securities) received from participants, regardless
participants, regardless of the form in which it is held, of the form in which it is held, deposited or invested, received as
deposited or invested, split by whether it was received [initial margin 3/31/2018 HKD2,127,660,000.00 12/31/2017 HKD1,729,985,000.00
as initial margin or default fund contribution
16.1 16.1.2 |[Total cash (but not securities) received from Total cash (but not securities) received from participants, regardless
participants, regardless of the form in which it is held, of the form in which it is held, deposited or invested, received as
deposited or invested, split by whether it was received |default fund contribution 3/31/2018 HKD1,300,355,000.00 12/31/2017 HKD1,215,298,000.00
as initial margin or default fund contribution
16.2 [16.2.1 |H | cash ived fi icipants (16.1) i P f total ici h hel h its (includi
6. 6. ow tota clas rlecelved rF)m p§ﬂ|C|pan s (16.1) is ercentage of total participant cash held as cash deposits (including 3/31/2018 100.00% 12/31/2017 100.00%
held/deposited/invested, including; through reverse repo)
16.2 16.2.2 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through reverse rer?o); as cash deposits at central banks of issue of 3/31/2018 st eelieslafla 12/31/2017 Not applicable
the currency deposited
16.2 16.2.3 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through reverse repo); as cash deposits at other central banks 3/31/2018 Not applicable 12/31/2017 Not applicable
16.2 16.2.4 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
- . L h . . . K
held/deposited/invested, including; throug reiverselrepo), as cash deposits at commercial banks 3/31/2018 0.00% 12/31/2017 0.00%
(Secured, including through reverse repo)
16.2 16.2.5 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through reverse repo); as cash deposits at commercial banks 3/31/2018 100.00% 12/31/2017 100.00%
(Unsecured)
16.2 16.2.6 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through reverse repo); in money market funds 3/31/2018 0.00% 12/31/2017 0.00%
16.2 16.2.7 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through reverse repo); in other forms 3/31/2018 0.00% 12/31/2017 0.00%
16.2 16.2.8 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through reverse repo); percentage split by currency of these cash Percentage_HKD : 64.64% Percentage_HKD : 81.11%
deposits (including reverse repo) and money market funds by CCY; 3/31/2018 Percentage_USD : 21.11% 12/31/2017 Percentage_USD : 2.20%
Specify local currency in comments Percentage_EUR : 14.25% Percentage_EUR : 16.69%
16.2 16.2.9 [How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through rt_averse_repo); weighted average maturity of these cash 3/31/2018 0.03 year 12/31/2017 0.02 year
deposits (including reverse repo) and money market funds
16.2 16.2.10 [How total cash received from participants (16.1) is Percentage of total participant cash invested in securities; Domestic 3/31/2018 0.00% 12/31/2017 0.00%

held/deposited/invested, including;

sovereign government bonds




16.2 16.2.11 [How total clash rlecewed fer pz{rt|C|pants (16.1) is Percenltage of total participant cash invested in securities; Other 3/31/2018 0.00% 12/31/2017 0.00%
held/deposited/invested, including; sovereign government bonds
16.2 16.2.12 [How total c.ash r.eceived fr_om pa_rticipants (16.1) is Percentage of total participant cash invested in securities; Agency 3/31/2018 0.00% 12/31/2017 0.00%
held/deposited/invested, including; Bonds
16.2 16.2.13 [How total clash rlecewed fer pz{rt|C|pants (16.1) is Percentagel ?f total participant cash invested in securities; 3/31/2018 0.00% 12/31/2017 0.00%
held/deposited/invested, including; State/municipal bonds
16.2 16.2.14 [How total c.ash r.eceived fr‘om pa_rticipants (16.1) is _Percentage of total participant cash invested in securities; Other 3/31/2018 0.00% 12/31/2017 0.00%
held/deposited/invested, including; instruments
16.2 16.2.15 [How total cash received from participants (16.1) is Percentage of total participant cash invested in securities; Percentage_HKD : 0.00% Percentage_HKD : 0.00%
held/deposited/invested, including; percentage split by currency of these securities; Specify local 3/31/2018 Percentage_USD : 0.00% 12/31/2017 Percentage_USD : 0.00%
currency in comments; Percentage EUR : 0.00% Percentage_EUR : 0.00%
16.2 16.2.16 |How total Césh r.ecewed frf)m paftlapants (16.1) is Weighted average maturity of securities 3/31/2018 0.00% 12/31/2017 0.00%
held/deposited/invested, including;
16.2 16.2.17 [How total cash received from participants (16.1) is Provide an estimate of the risk on the investment portfolio
held/deposited/invested, including; (excluding central bank and commercial bank deposits) (99% one- 3/31/2018 0 12/31/2017 0
day VaR, or equivalent)
16.2 16.2.18 [How total cash received from participants (16.1) is State if the CCP investment policy sets a limit on the proportion of
held/deposited/invested, including; the investment portfolio that may be allocated to a single For HKD Notes issuing banks and also OTC Clear's
i imi ttl t banks, 100% of all funds und
counterparty, and the size of that limit. For HKD Notes issuing banks and also OTC Clear's settlement banks, 100% SRR o of all lunds under
management for each bank.B
of all funds under management for each bank.? For HKD Notes issuing bank that is not an OTC.
For HKD Notes issuing bank that is not an OTC Clear's settlement bank, , .
Clear's settlement bank, 25% of all funds under
25% of all funds under management for each bank.2
3/31/2018 X o o 12/31/2017 management for each bank.@
For all other issuers, the limit is based on an amount which is equal or ) L
. \ . For all other issuers, the limit is based on an
less that the net current assets minus (1) OTC Clear's contribution to the L
) amount which is equal or less that the net current
Guarantee Fund and (2) net current assets equal to 12-months operating X X L
F— assets minus (1) OTC Clear's contribution to the
: Guarantee Fund and (2) net current assets equal to
12-months operating expenses.
16.2 16.2.19 |How total c?sh r.eceived fr-om pa_rticipants (16.1) is S_ta_te the number of times over the previous quarter in which this 3/31/2018 0 12/31/2017 0
held/deposited/invested, including; limit has been exceeded.
16.2 16.2.20 [How total c?sh r?ceived fer pa{rticipants (16.1) is Percentage of total participant cash held as securities. 3/31/2018 0.00% 12/31/2017 0.00%
held/deposited/invested, including;
16.3 16.3.1 [Rehypothecation of participant assets (ie non-cash) Total value of participant non-cash rehypothecated (Initial margin) 3/31/2018 Not applicable 12/31/2017 Not applicable
16.3 16.3.2 [Rehypothecation of participant assets (ie non-cash) Total value of participant non-cash rehypothecated (Default fund) 3/31/2018 Not applicable 12/31/2017 Not applicable
16.3 16.3.3 [Rehypothecation of participant assets (ie non-cash) Rehypothecation of participant assets (ie non-cash) by the CCP
where allowed; initial margin; over the following maturities:
Overnight/one day; one day and up to one week; One week and up 3/31/2018 Not applicable 12/31/2017 Not applicable
to one month; One month and up to one year; One year and up to
two years; Over two years
16.3 16.3.4 [Rehypothecation of participant assets (ie non-cash) Rehypothecation of participant assets (ie non-cash); default fund;
over the following maturities:
Overnight/one day; one day and up to one week; One week and up 3/31/2018 Not applicable 12/31/2017 Not applicable
to one month; One month and up to one year; One year and up to
two vears; Over two years
17.1 17.1.1 |Operational availability target for the core system(s) Operational availability target for the core system(s) involved in
involved in clearing (whether or not outsourced) over clearing (whether or not outsourced) over specified period for the
specified period for the system (e.g. 99.99% over a system (e.g. 99.99% over a twelve-month period) 3/31/2018 99.95% 12/31/2017 99.95%
twelve-month period)
17.2 17.2.1 Actu_al availability of the c0|.'e system(s) over the Actual avai_lability of the core system(s) over the previous twelve 3/31/2018 100.00% 12/31/2017 100.00%
previous twelve month period month period
17.3 17.3.1 |Total number of failures Total number of failures and duration affecting the core system(s)
involved in clearing over the previous twelve month period 3/31/2018 DurationofFailure : 00:00:00 12/31/2017 DurationofFailure : 00:00:00
17.4 17.4.1 |Recovery time objective(s) Recovery time objective(s) (e.g. within two hours) 3/31/2018 within 2 hours 12/31/2017 within 2 hours
18.1 18.1.1.1|N f cleari leari i N f | cleari
8 8 umber of clearing members, by clearing service umber of general clearing members 3/31/2018 st eelieslafla 12/31/2017 Not applicable
18.1 18.1.1.2[Number of clearing members, by clearing service Number of direct clearing members 3/31/2018 2 12/31/2017 2 Three banks onboarded, Socliete lGeneraIe, Bank of America N.A.,
Credit Agricole CIB
18.1 18.1.1.3|N f cleari leari i N f othi D ibei
8 8 3|Number of clearing members, by clearing service umber of others category (Describe in comments) 3/31/2018 NotarElcanS 12/31/2017 Not applicable
18.1 18.1.2.1{Number of clearing members, by clearing service Number of central bank participants 3/31/2018 Not applicable 12/31/2017 Not applicable
18.1 18.1.2.2|N f cleari leari i N f CCP ici
8 8 umber of clearing members, by clearing service umber of CCP participants 3/31/2018 st eelieslafla 12/31/2017 Not applicable
18.1 18.1.2.3[Number of clearing members, by clearing service Number of bank participants 3/31/2018 19 12/31/2017 19
18.1 18.1.2.4|N f cleari leari i N f othi ici D ibei
8 8 umber of clearing members, by clearing service umber of other participants (Describe in comments) 3/31/2018 1 CCB International Securities Limited is Licensed Corporation 12/31/2017 1 CCB International Securities Limited is Licensed Corporation
18.1 18.1.3.1{Number of clearing members, by clearing service Number of domestic participants 3/31/2018 6 12/31/2017 6
18.1 [18.1.3.2|N f ] X ] i N f forei ici
8 8.1.3 umber of clearing members, by clearing service umber of foreign participants 3/31/2018 14 12/31/2017 14
18.2 18.2.1 |Open Position Concentration For each clearing service with ten or more members, but fewer than
2|5 m.embers; Eerce_ntalgz_of Zpt-:;r; f‘osmons:e:_d bZ Fhe Iargesttflye 3/31/2018 AveragelnQuarter : 73.56% 12/31/2017 AveragelnQuarter : 77.27%
clearing memuers, including both house and client, in aggregate; PeakinQuarter : 76.32% PeakinQuarter : 83.74%
Average and Peak over the quarter
18.2 18.2.2 |Open Position Concentration For each clearing service with 25 or more members; Percentage of
open positions held by the largest five clearing members, including 3/31/2018 AveragelnQuarter : Not Applicable Not applicable to OTC Clear because as of 31 Mar 2018 OTC Clear 12/31/2017 AveragelnQuarter : Not Applicable Not applicable to OTC Clear because as of 31 Dec 2017 OTC Clear
both house and client, in aggregate; Average and Peak over the PeakinQuarter : Not Applicable has less than 25 CMs. PeakinQuarter : Not Applicable has less than 25 CMs.
quarter
18.2 18.2.3 |Open Position Concentration For each clearing service with 25 or more members; Percentage of
open positions held by the largest ten clearing members, including 3/31/2018 AveragelnQuarter : Not Applicable 12/31/2017 AveragelnQuarter : Not Applicable
both house and client, in aggregate; Average and Peak over the PeakInQuarter : Not Applicable PeakinQuarter : Not Applicable
quarter
183 18.3.1 |[Initial Margin Concentration For each clearing service with ten or more members, but fewer than
25 members; Percentage of initial margin posted by the largest five
AveragelnQuarter : 67.00% AveragelnQuarter : 74.82%
clearing members, including both house and client, in aggregate; 3/31/2018 g : 12/31/2017 5 ?

Average and Peak over the quarter

PeakinQuarter : 75.48%

PeaklnQuarter : 82.70%




18.3 18.3.2 |[Initial Margin Concentration For each clearing service with 25 or more members; Percentage of
|bn|tt|:Ihmarg|n p‘;)sréd tby the Iargestt .ﬁxe clearmggﬁ:mtk)ers, |ntch|ud|ng 3/31/2018 AveragelnQuarter : Not applicable Not applicable to OTC Clear because as of 31 Mar 2018 OTC Clear 12/31/2017 AveragelnQuarter : Not applicable Not applicable to OTC Clear because as of 31 Dec 2017 OTC Clear
0 X ouse and cllent, In aggregate; Average and Feak over the PeaklnQuarter : Not applicable has less than 25 CMs. PeaklnQuarter : Not applicable has less than 25 CMs.
quarter
18.3 18.3.3 |[Initial Margin Concentration For each clearing service with 25 or more members; Percentage of
initial margin posted by the largest ten clearing members, including 3/31/2018 AveragelnQuarter : Not applicable 12/31/2017 AveragelnQuarter : Not applicable
both house and client, in aggregate; Average and Peak over the PeakinQuarter : Not applicable PeakinQuarter : Not applicable
quarter
18.4 18.4.1 [Segregated Default Fund Concentration For each segregated default fund with ten or more members, but
fewer than 25 members; Percentage of participant contributions to
the default fund contributed by largest five clearing members in 3/31/2018 40.36% 12/31/2017 36.09%
aggregate
18.4 18.4.2 |[Segregated Default Fund Concentration For each segregated default fund with 25 or more members;
Perce_ntage of participar.n contri_butions to the_ default fund 3/31/2018 Not Applicable Not applicable to OTC Clear because as of 31 Mar 2018 OTC Clear 12/31/2017 Not Applicable Not applicable to OTC Clear because as of 31 Dec 2017 OTC Clear
contributed by largest five clearing members in aggregate has less than 25 CMs. has less than 25 CMs.
18.4 18.4.3 |[Segregated Default Fund Concentration For each segregated default fund with 25 or more members;
Perce(ntage of participant contrl‘butlons to th(? default fund 3/31/2018 Not Applicable 12/31/2017 Not Applicable
contributed by largest ten clearing members in aggregate
19.1 19.1.1 |[Tiered part.icipation. arrange_*l_'nents, measures of Number of clients (if known) 3/31/2018 0 12/31/2017 0
concentration of client clearing
19.1 19.1.2 |Tiered partllupatlor? arrangements, measures of Number of direct members that clear for clients 3/31/2018 0 12/31/2017 0
concentration of client clearing
19.1 19.1.3.1|Tiered participati ! f P t of client t ti ttributable to the top fi leari
ere ':a tIlmpafloln. artralngernen S measures o erce; ° (_cflsgp r:anj;r;lolns é riou abe ;) Pe ;:p ve clearing 3/31/2018 Not applicable Not applicable to OTC Clear because as of 31 Mar 2018 OTC Clear 12/31/2017 Not applicable Not applicable to OTC Clear because as of 31 Dec 2017 OTC Clear
concentration of client clearing members i as clearing members) - Fea PP has less than 10 CMs that offer client clearing service. PP has less than 10 CMs that offer client clearing service.
19.1 19.1.3.2|Tiered participation arrangements, measures of Percent of client transactions attributable to the top five clearing
concentration of client clearing members (if CCP has 10+ clearing members) - Average 3/31/2018 Not applicable 12/31/2017 Not applicable
19.1 19.1.4.1|Tiered participation arrangements, measures of Percent of client transactions attributable to the top ten clearing
concentration of client clearing members (if CCP has 25+ clearing members) - Peak 3/31/2018 Not applicable 12/31/2017 Not applicable
19.1 19.1.4.2|Tiered participation arrangements, measures of Percent of client transactions attributable to the top ten clearing
concentration of client clearing members (if CCP has 25+ clearing members) - Average 3/31/2018 Not applicable 12/31/2017 Not applicable
20.1 20.1.1 |FMI Links, Value of Trades Value of trades <l:Ieared through each link —as a share of total trade 3/31/2018 Not applicable OTC Clear does not have.i any FMI Iinks so the required disclosure 12/31/2017 Not applicable OTC Clear does not have. any FMI Ii.nks so the required disclosure
values/total notional values cleared is not applicable. is not applicable.
20.2 20.2.1 |FMI Links, Initial Margin or equivalent financial resources|Initial margin or equivalent financial resources provided to each
provided Ifnked CCP by the CCP to cover the pote.ntlal future exposure of the 3/31/2018 Not applicable 12/31/2017 Not applicable
linked CCP on contracts cleared across link
20.3 20.3.1 |[FMI Links, Initial Margin or equivalent financial resources|Initial margin or equivalent financial resources collected from each
collected linked CCP to cover potethlaI future exposure to the Ilnkefi CCPon 3/31/2018 Not applicable 12/31/2017 Not applicable
contracts cleared across link (at market value and post haircut)
204 20.4.1.1|FMI Links, Results of Back-testing coverage Number of times over the past twelve months that coverage
provided by margin and equivalent financial resources held against
each !lnked CCP fell below the. actual marlfed-to-market exposure to 3/31/2018 Not applicable 12/31/2017 Not applicable
that linked CCP — based on daily back testing results; Intraday or
Continuous or Once-a-day
20.4 20.4.1.2|FMI Links, Results of Back-testing coverage _Back»testing r_esults frequency - state if measured 3/31/2018 Not applicable 12/31/2017 Not applicable
intraday/continuously/once a day
204 20.4.1.3|FMI Links, Results of Back- i 1f20.4.1.2is" ' th he ti f is taki
0 0.4.1.3 inks, Results of Back-testing coverage 0 ! is 'once a day' then the time of day measure is taken, 3/31/2018 NotarElcanS 12/31/2017 Not applicable
otherwise blank
204 20.4.2 |FMI Links, Results of Back-testing coverage Number of observations (i.e. number of accounts multiplied by
number of days covered in the back test); Intraday or Continuous or 3/31/2018 Not applicable 12/31/2017 Not applicable
Once-a-day
204 20.4.3 |FMI Links, Results of Back-testing coverage Achieved coverage level 3/31/2018 Not applicable 12/31/2017 Not applicable
20.5 20.5.1.1|FMI Links, Additional pre-funded financial resources Additional pre-funded financial resources (if any) beyond initial
provided to margin and equivalent financial resources provided to each linked
CCP, that are available to the linked CCP to cover exposures to the 3/31/2018 Not applicable 12/31/2017 Not applicable
ccp
20. 20.5.1.2|FMI Links, Additional pre-f fi ial Wheth f itional f h
0.5 0.5 .ln s, Additional pre-funded financial resources ether part of, additional to, or separate from the standard 3/31/2018 NotarElcanS 12/31/2017 Not applicable
provided to default fund
20.6 20.6.1.1|FMI Links, Additional pre-funded financial resources Additional pre-funded financial resources (if any) beyond initial
collected from margin and equivalent financial resources collected from each linked
CCP, that are available to the linked CCP to cover exposures to the 3/31/2018 Not applicable 12/31/2017 Not applicable
ccp
20.6 20.6.1.2|FMI Links, Additional pre-funded financial resources Whether part of, additional to, or separate from the standard 3/31/2018 Not applicable 12/31/2017 Not applicable
collected from default fund
20.7 20.7.1 |FMI Links, Cross Margining Value of trades subject to cross margining, by clearing service, as a
percentage of total trade values/total notional values cleared 3/31/2018 Not applicable 12/31/2017 Not applicable
20.7 20.7.2 |FMI Links, Cross Margining Reduction in total initial margin held by the CCP as a result of cross
margining, as a percentage of total initial margin that would 3/31/2018 Not applicable 12/31/2017 Not applicable
otherwise have been held.
23.1 23.1.1 |Disclosure of rules, key procedures, and market data; Average Daily Volumes by Asset Class, Instrument, CCY and Over-the] OTC : HKD1 OTC : HKD2
Average Daily Volumes Counter(OTC) or Exchange Traded (ETD) OTC: USDO OTC : USDO
OTC: USD7 OTC : USD5
3/31/2018 OTC : HKD2 12/31/2017 OTC : HKD2
OTC: USD3 OTC: USD2
OTC: CNY4 OTC: CNY1
OTC : KRWO
231 23.1.2 |Disclosure of rules, key procedures, and market data; Average Notional Value of trades cleared by Asset Class, CCY and OTC : HKD311.281.250.00 OTC : HKD624,030,769.23
i -the- . o § OTC : USD30,769,230.77
Average Daily Volumes Over-the-Counter(OTC) or Exchange Traded (ETD) OTC : USD2,812,500.00 ore. U5D97'573’461 .
OTC:USD111,334,147.94 : T |
3/31/2018 12/31/2017 OTC : HKD546,984,615.38

OTC: HKD371,156,250.00
OTC:USD72,258,031.25
OTC: CNY510,468,750.00

OTC:USD12,067,692.31
OTC: CNY190,800,000.00
OTC : KRW30,769,230.77




23.2 23.2.1 |Disclosure of rules, key procedures, and market data; Gross notional outstanding/total settlement value of novated but OTC : HKD : Not applicable OTC : HKD : Not applicable
Non-Yet-Settled not-yet settled securities transactions by Asset Class, Instrument, OTC : USD : Not applicable OTC : USD : Not applicable
CCY and Over-the-Counter(OTC) or Exchange Traded (ETD) OTC : USD : Not applicable OTC : USD : Not applicable
3/31/2018 OTC : HKD : Not applicable 12/31/2017 OTC : HKD : Not applicable
OTC : USD : Not applicable OTC : USD : Not applicable
OTC : CNY : Not applicable OTC: CNY : Not applicable
OTC : KRW : Not applicable
232 23.2.2 |Disclosure of rules, key procedures, and market data; Defines the Asset Class for volumes reported in Disclosure OTC: HKD : IRD OTC : HKD : IRD
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC:USD : IRD OTC: USD : IRD
OTC:USD : IRD OTC: USD : IRD
3/31/2018 OTC : HKD : IRD 12/31/2017 OTC : HKD : IRD
OTC:USD : IRD OTC:USD : IRD
OTC: CNY : IRD OTC:CNY : IRD
OTC: KRW : IRD
23.2 23.2.3 |Disclosure of rules, key procedures, and market data; Defines the Product Type for volumes reported in Disclosure OTC : HKD : Basis Swap OTC : HKD : Bas?s Swap
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC:: USD : Basis Swap orc OJSCD ng;ngzﬁ'eSr\:/cipswap
OTC : USD : Cross Currency Swap | |
OuEBUED 8 Il e S OTC : CNY : Non Deliverable Swap
OTC : CNY : Non Deliverable Swap )
OTC : KRW : Non Deliverable Swap
232 23.2.4 |Disclosure c?f rules, key procedures, and market data; Defines the Product Code for volumes reported in Disclosure OTC: HKD : Not applicable OTC : HKD : Not appl?cable
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC:: USD : Not applicable OTg{CUSSS:DNoLtJSaS;)él;\:‘T-‘bIe
3/31/2018 Oircs LS & UER/E: 12/31/2017 OTC : HKD : Not applicable
OTC : HKD : Not applicable OTC: USD : Not applicable
OTC : USD : Not applicable OTC: CNY : Not applicable
OTC : CNY : Not applicable N
OTC : KRW : Not applicable
233 23.3.1 Dlsclos.ure of I-’I.:I|eS, key procedures, and market data; Average daily v_olum.es submitted by Execution facility or MarkitWire : 16.75 MarkitWire : 11.54
Execution Facility matching/confirmation venue 3/31/2018 DSMiatch : 0.00 12/31/2017 DSMatch : 0.00
233 23.3.2 |Disclosure of rules, key procedures, and market data; Notional contract values submitted by Execution facility or 3/31/2018 MarkitWire : 22,187,013,997.86 12/31/2017 MarkitWire : 20,638,152,795.48
Execution Facility matching/confirmation venue DSMatch : 0.00 DSMatch : 0.00




