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4.1 4.1.1 |Total value of default resources Prefunded - Own Capital Before;
(excluding initial and retained variation margin), split by |Reported as at quarter end
i o 9/30/2018 HKD150,000,000.00 6/30/2018 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;
(exclgdlng |n!t|al'and retained variation margin), split by |Reported as at quarter end 9/30/2018 HKDO.00 6/30/2018 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;
(excluding initial and retained variation margin), split by |Reported as at quarter end
i o 9/30/2018 HKD172,794,120.53 6/30/2018 HKD169,971,869.06
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;
(excll‘Jdlngln!tlaI'and retained variation margin), split by |Reported as at quarter end 9/30/2018 HKD1,925,291,600.28 6/30/2018 HKD1,551,054,454.98
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
(excll‘Jdlngln!tlaI'and retained variation margin), split by |Posted; 9/30/2018 HKD1,925,291,600.28 6/30/2018 HKD1,551,054,454.98
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;
(exclgdlng |n!t|al'and retained variation margin), split by |Reported as at quarter end 9/30/2018 HKDO.00 6/30/2018 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
(excll‘Jding in'itial' and retained variation margin), split by [participant default (or round of participant defaults); 9/30/2018 HKDO.00 6/30/2018 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 There is no specified initial default loss commitment
(excluding initial and retained variation margin), split by |initial participant default (or initial round of participant defaults); requirement for Clearing Members. However, if the aggregate
clearing service if default funds are segregated by Reported as at quarter end funded Clearing Members’ contribution to the default fund There is no specified initial default loss commitment
clearing service falls below, or is expected to fall below, 75% of the last requirement for Clearing Members. However, if the aggregate
calculated value of the aggregated funded Clearing Members’ funded Clearing Members’ contribution to the default fund
contribution; or all cash or liquid resources comprising funded falls below, or is expected to fall below, 75% of the last
Clearing Members’ contributions have been utilized in full, or calculated value of the aggregated funded Clearing Members’
are.expected to b.e “t'l'zed_ in full, each nor-\—defaultlng contribution; or all cash or liquid resources comprising funded
9/30/2018 G Clearlng Member will be ‘obllgated @ rep.lenl.shment upie 6/30/2018 TOEE Clearing Members’ contributions have been utilized in full, or
’ tw.o times the value of 'tf funded contrlbufclon amount : are expected to be utilized in full, each non-defaulting
(Clearing Rule 1507 and section 6.1.2 of Clearing Procedures). Clearing Member will be obligated to replenishment up to
. two times the value of its funded contribution amount
http://www.hkex.com.hk/Services/Rules-and-Forms-and- (Clearing Rule 1507 and section 6.1.2 of Clearing Procedures).
Fees/Rules/OTC-Clear/Rules?sc_lang=en
http://www.hkex.com.hk/Services/Rules-and-Forms-and-
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 if the aggregate funded Clearing Members’ contribution to
(excluding initial and retained variation margin), split by |default fund to deal with a subsequent participant default (or round the default fund falls below, or is expected to fall below, 75% if the aggregate funded Clearing Members’ contribution to
clearing service if default funds are segregated by of participant defaults) after the initial participant default (or round of the last calculated value of the aggregated funded Clearing the default fund falls below, or is expected to fall below, 75%
clearing service of participant defaults) has been addressed; Members’ contribution; or all cash or liquid resources of the last calculated value of the aggregated funded Clearing
Reported as at quarter end comprising funded Clearing Members’ contributions have Members’ contribution; or all cash o liquid resources
been utilized in full, or are expected to be utilized in full, each comprising funded Clearing Members’ contributions have
non-dfafaulting Clearing Member will be obl'igated i@ been utilized in full, or are expected to be utilized in full, each
9/30/2018 HKD3,850,583,200.56 replenishment up to two times the value of its funded 6/30/2018 HKD3,102,108,909.96 non-defaulting Clearing Member will be obligated to
contribution amount (Clearing Rule 1507 and section 6.1.2 of replenishment up to two times the value of its funded
Clearing Procedures). contribution amount (Clearing Rule 1507 and section 6.1.2 of
Clearing Procedures).
http://www.hkex.com.hk/Services/Rules-and-Forms-and-
Fees/Rules/OTC-Clear/Rules?sc_lang=en http://www.hkex.com.hk/Services/Rules-and-Forms-and-
Fees/Rules/OTC-Clear/Rules?sc_lang=en
4.1 4.1.10 |Total value of default resources Committed - Other;
(exclgdlng |n!t|a|‘and retained variation margin), split by |Reported as at quarter end 9/30/2018 HKDO0.00 6/30/2018 HKDO0.00
clearing service if default funds are segregated by
clearing service
4.2 421 Kcep Kccep - Keep need only be reported by those CCPs which are, or seek
to be a "qualifying CCP" under relevant law 9/30/2018 1,151,787.13 6/30/2018 846,809.71
4.3 4.3.1 |Value of pre-funded default resources (excluding initial [Cash deposited at a central bank of issue of the currency concerned;
i iati i i ; Pre-Hai Post-Hai PreHaircut : HKDO0.00 PreHaircut : HKD0.00
and AretaAlned variation margln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 |' u 6/30/2018 |. u
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.2  |Value of pre-funded default resources (excluding initial [Cash deposited at other central banks;
i iati i i ; Pre-Hai Post-Hai PreHaircut : HKDO0.00 PreHaircut : HKD0.00
and AretaAlned variation margln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 |' u 6/30/2018 |. u
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.3  |Value of pre-funded default resources (excluding initial [Secured cash deposited at commercial banks (including reverse
and AretaAlnidthrlaLlonsz:)rgln) held for each clearing ;epo);t ) . . 4 oretarcut and PostHaircut o/30/2018 PreHaircut : HKDO.00 6/30/2018 PreHaircut : HKD0.00
service, in total and split by eported as at quarter end; Pre-Haircut and Post-Haircu PostHaircut : HKDO.00 PostHaircut : HKDO.00
4.3 4.3.4 |Value of pre-funded default resources (excluding initial [Unsecured cash deposited at commercial banks;
i iati i i ; Pre-Hai Post-Hai PreHaircut : HKD2,234,482,000.00 PreHaircut : HKD1,813,519,000.00
and retained variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 ircu 6/30/2018 ircu

service, in total and split by

PostHaircut : HKD2,223,309,590.00

PostHaircut : HKD1,804,451,405.00




43 4.3.5 |Value of pre-funded default resources (excluding initial [Non-Cash Sovereign Government Bonds - Domestic;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHaircut : HKD0.00 6/30/2018 PreHaircut : HKDO0.00
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;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai_rcut : HKD0.00 6/30/2018 PreHai_rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.7 |Value of pre-funded default resources (excluding initial |Non-Cash Agency Bonds;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai_rcut : HKD0.00 6/30/2018 PreHai_rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.8 Value of pre-funded default resources (excluding initial [Non-Cash State/municipal bonds;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai_rcut : HKD0.00 6/30/2018 PreHai_rcut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.9 |Value of pre-funded default resources (excluding initial |Non-Cash Corporate bonds;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai_rcut : HKD0.00 6/30/2018 PreHai_rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.10 |Value of pre-funded default resources (excluding initial [Non-Cash Equities;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai_rcut : HKD0.00 6/30/2018 PreHai_rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.11 |Value of pre-funded default resources (excluding initial [Non-Cash Commodities - Gold;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai_rcut : HKD0.00 6/30/2018 PreHai_rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.12 |Value of pre-funded default resources (excluding initial [Non-Cash Commodities - Other;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai'rcut : HKD0.00 6/30/2018 PreHai'rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.13 |Value of pre-funded default resources (excluding initial |Non-Cash Commodities - Mutual Funds / UCITs;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai'rcut : HKD0.00 6/30/2018 PreHai'rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.14 |Value of pre-funded default resources (excluding initial [Non-Cash Commodities - Other;
and ‘reta‘ined variation Tnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 9/30/2018 PreHai'rcut : HKD0.00 6/30/2018 PreHai'rcut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 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 9/30/2018 PreHaircut : HKD2,234,482,000.00 6/30/2018 PreHaircut : HKD1,813,519,000.00
service, in total PostHaircut : HKD2,223,309,590.00 PostHaircut : HKD1,804,451,405.00
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. 9/30/2018 Cover 1 6/30/2018 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 9/30/2018 5 6/30/2018 5
default fund.
4.4 4.4.3 |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- PeakDayAmountInPast12Months : HKD-
cleared for indirect participants) in extreme but plausible market 9/30/2018 1,744,611,344.34 6/30/2018 1,017,903,232.00
conditions; Peak day amount in the previous 12 months and mean MeanAverageOverPrevious12Months : HKD- MeanAverageOverPrevious12Months : HKD-
average over the previous 12 months 688,614,894.49 429,258,246.51
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 9/30/2018 0 6/30/2018 0
excess of initial margin).
4.4 4.4.5 |Credit Risk Disclosures The amount in 4.4.3 which exceeded actual pre-funded default
R o X P 9/30/2018 AmountExceeded : HKD0.00 6/30/2018 AmountExceeded : HKD0.00
resources (in excess of initial margin)
4.4 4.4.6 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); 9/30/2018 PeakDayAmountInPast12Months : HKD0.00 6/30/2018 PeakDayAmountInPast12Months : HKD0.00
Peak day amount in the previous 12 months and mean average MeanAverageOverPrevious12Months : HKD0.00 MeanAverageOverPrevious12Months : HKD0.00
over 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 PeakDayAmountInPast12Months : HKD- 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 9/30/2018 2,425,877,231.26 Members’(CM’s) EULs. The scenario which generates the 6/30/2018 1,994,152,014.92 Members’(CM’s) EULs. The scenario which generates the
conditions; Peak day amount in the previous 12 months and mean MeanAverageOverPrevious12Months : HKD- largest CM’s EUL may be different from the scenario which MeanAverageOverPrevious12Months : HKD- largest CM’s EUL may be different from the scenario which
average over the previous 12 months 1,163,007,136.89 generates the second largest CM’s EUL. 801,587,157.73 generates the second largest CM’s EUL.
4.4 4.4.8 |Credit Risk Disclosures Number of business days, if any, on which the above amount (4.4.7)
| pre-fi faul i f initial
exceetded actual pre-funded default resources (in excess of initia 9/30/2018 0 6/30/2018 0
margin) and by how much.
4.4 4.4.9 |Credit Risk Disclosures The amount in 4.4.7 which exceeded actual pre-funded default
resources (in excess of initial margin) 9/30/2018 AmountExceeded : HKD0.00 6/30/2018 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
i ili i i i indi PeakDayAmountInPast12Months : HKD0.00 PeakDayAmountInPast12Months : HKD0.00
and their affiliates (including transactions cleared for indirect 9/30/2018 Y 6/30/2018 Y.

participants)?
Description: PeakDayAmountInPrevious12Months;
MeanAverageOverPrevious12Months

MeanAverageOverPrevious12Months : HKD0.00

MeanAverageOverPrevious12Months : HKD0.00




51 5.1.1 |Assets eligible as initial margin, and the respective Assets eligible as initial margin and the respective haircuts applied http://www.hkex.com.hk/Services/Clearing/OTC- http://www.hkex.com.hk/Services/Clearing/OTC-
haircuts applied 9/30/2018 Clear/Risk-Management/Collateral- 6/30/2018 Clear/Risk-Management/Collateral-
Management?sc_lang=en Management?sc_lang=en
5.2 5.2.1 fsstitsjllfglbllf for pre-funde;t;;artlupan:_cor:r!but;ons zs;etsltEllglble for prec;f::ded part;upan cor:tnbuT}ogs(_;odF;e ) http://www.hkex.com.hk/Services/Clearing/OTC- http://www.hkex.com.hk/Services/Clearing/OTC-
0 ‘e éal{ resources, and the respective haircuts efault resources, and the respective haircuts applied {If differen 9/30/2018 Clear/Risk-Management/Collateral- 6/30/2018 Clear/Risk-Management/Collateral-
applied (if different from 5.1) from 5.1)
Management?sc_lang=en Management?sc_lang=en
53 5.3.1 Results of testing of haircuts Confidence interval targeted through the calculation of haircuts 9/30/2018 99.00% 6/30/2018 99.00%
5.3 5.3.2 Results of testing of haircuts Assumed holding/liquidation period for the assets accepted 9/30/2018 1day 6/30/2018 1day
53 5.33 Results of testing of haircuts Look-back period used for testing the haircuts 9/30/2018 BEE 6/30/2018 ByEE
5.3 5.3.4 Results of testing of haircuts Number of days during the look-back period on which the fall in
val_ue during the assumed holding/liquidation period exceeded the 9/30/2018 2 6/30/2018 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 : 2,287,707,873.20 House_Net : 2,015,378,387.23
i 1 Client_G :0.00 Client_G :0.00
split by h_ouse and c_Ilent and ‘ 9/30/2018 |e.n _Gross 6/30/2018 |§n .~ Gross
(or combined total if not segregated) total(if not segregated); Client_Net : 0.00 Client_Net : 0.00
Total : 2,287,707,873.20 Total : 2,015,378,387.23
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 . .
K i . R i . X HouselM_PreHaircut : Not applicable
by house and client Total split by House and Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : Not applicable X i
. K . HouselM_PostHaircut : Not applicable
9/30/2018 ClientIM_PreHaircut : Not applicable 6/30/2018 X R .
. . . ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ) ) )
ClientIM_PostHaircut : Not applicable
6.2 6.2.2 For each clearlng service, total initial margin held, split Cafsh dep05|tef1 at other central‘ banks; Total split by House and HouseIM_PreHal'rcut : Not appll'cable HouselM_PreHaircut : Not applicable
by house and client Client; Pre-Haircut and Post-Haircut HouselM_PostHaircut : Not applicable X X
X K X HouselM_PostHaircut : Not applicable
9/30/2018 ClientIM_PreHaircut : Not applicable 6/30/2018 X R .
Al Res it s Mok licabl ClientIM_PreHaircut : Not applicable
ien ircut : i
© —rosthaircy ot appiicable ClientIM_PostHaircut : Not applicable
. 2. i i initi i i i i i i HouselM_PreHaircut : Not applicable
6.2 6.2.3 For each clearlng service, total initial margin held, split |Secured cash d?p05|ted at commérmal banks‘(lncludlng revers? o : pp! : HouselM_PreHaircut : Not applicable
by house and client repo); Total split by House and Client; Pre-Haircut and Post-Haircut HouselM_PostHaircut : Not applicable X X
X K X HouselM_PostHaircut : Not applicable
9/30/2018 ClientIM_PreHaircut : Not applicable 6/30/2018 X R .
Al Res el s Mok licabl ClientIM_PreHaircut : Not applicable
ien ostHaircut : Not applicable
= i ClientIM_PostHaircut : Not applicable
6.2 6.2.4 For each clearlng service, total initial margin held, split [Unsecured ca-sh dep05|tefi at commercial l?anks; Total split by HouselM_PreHaircut : HK$3,275,180,000.00 )
by house and client House and Client; Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$3,258,804,100.00 HouselM_PreHaircut : HK$2,730,892,000.00
- » e T HouselM_PostHaircut : HK$2,717,237,540.00
9/30/2018 ClientIM_PreHaircut : HK$0.00 6/30/2018 - i
ClientIM_PostHaircut : HKS0.00 ClientIM_PreHaircut : HK$0.00
ien ostHaircut : Y
- ClientIM_PostHaircut : HK$0.00
6.2 6.2.5 For each clearm_g service, total initial margin held, split |Non-Cash SoYerelgn Gov_ernment Bonds —_Domestlc; Total split by HouselM_PreHaircut : HK$0.00 ‘
by house and client House and Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
i = i . i HouselM_PostHaircut : HK$0.00
9/30/2018 ClientIM_PreHaircut : HK$0.00 6/30/2018 i K
ClientIM_PostHaircut : HK$0.00 ClientIM_PreHaircut : HK$0.00
- ' ’ ClientIM_PostHaircut : HKS0.00
6.2 6.2.6 For each clearlng service, total initial margin held, split [Non-Cash SO\{erelgn Gov-ernment Bonds -‘Other; Total split by HouselM_PreHaircut : HK$0.00 '
by house and client House and Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
) - - ' ) HouselM_PostHaircut : HKS0.00
9/30/2018 ClientIM_PreHaircut : HK$0.00 6/30/2018 ClientIM_PreHaircut : HKS0.00
ClientIM_PostHaircut : HK$0.00 - ’ :
fentivl_Fosthaircu $ ClientIM_PostHaircut : HKS0.00
6.2 6.2.7 For each clearlng service, total initial margin held, split |Non-Cash Agency Bonds; Total split by House and Client;Pre-Haircut HouselM_PreHaircut : Not applicable ' '
by house and client and Post Hair-cut . . HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
9/30/2018 ClientiM_PreHaircut : Not applicable 6/30/2018 PHEIILLFCRAREITIE S NEEETs)
ClintiMiPosttiait it Notlannlioabla ClientIM_PreHaircut : Not applicable
- . PP ClientIM_PostHaircut : Not applicable
6.2 6.2.8 For each clearlng service, total initial margin held, split Non-Cafsh State/munlap-al bonds; Total split by House and Client; HouselM_PreHaircut : Not applicable ' '
by house and client Pre-Haircut and Post Hair-cut . . HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable . .
X X X HouselM_PostHaircut : Not applicable
9/30/2018 ClientIM_PreHaircut : Not applicable 6/30/2018 . i .
ClientIM_PostHaircut : Not applicable ClientIM_PreHaircut : Not applicable
= ’ PP ClientIM_PostHaircut : Not applicable
6.2 6.2.9 For each clearlng service, total initial margin held, split Noln-Cash Corporate' bonds; Total split by House and Client; Pre- HouselM_PreHaircut : Not applicable ' '
by house and client Haircut and Post Hair-cut . . HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
9/30/2018 ClientiM_PreHaircut : Not applicable 6/30/2018 PHEIILLFCRAREITIE S NELETs)
. X X ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ' . i
ClientIM_PostHaircut : Not applicable
6.2 6.2.10 |For each clearlng service, total initial margin held, split Non-?ash Equities; A A HouselM_PreHaircut : Not applicable ) )
by house and client Description: HouselM_PreHaircut, HouselM_PostHaircut, HouselM_PostHaircut : Not applicable HouselM_PreHaircut : Not applicable
i i i i i = ’ HouselM_PostHaircut : Not applicable
CllentIM_PreHalArcut, ClientIM_PostHaircut, TotallM_PreHaircut, 9/30/2018 ClientIM_PreHaircut : Not applicable 6/30/2018 u L .I u pp.l
TotallM_PostHaircut ClientiM PostHaircut : Not applicable ClientIM_PreHaircut : Not applicable
= ’ PP ClientIM_PostHaircut : Not applicable
6.2 6.2.11 |For each clearlng service, total initial margin held, split Non-(?aslh Commodities - Golfi; ' Hemsall Pl : st apeeslale ) )
by house and client Description: HouselM_PreHaircut, HouselM_PostHaircut, HouselM_PostHaircut : Not applicable HouselM_PreHaircut : Not applicable
i i i i i - : HouselM_PostHaircut : Not applicable
CllentIM_PreHal‘rcut, ClientIM_PostHaircut, TotallM_PreHaircut, 9/30/2018 ClientIM_PreHaircut : Not applicable 6/30/2018 : L A ppA
TotallM_PostHaircut . . . ClientIM_PreHaircut : Not applicable
- ClientIM_PostHaircut : Not applicable ' i i
ClientIM_PostHaircut : Not applicable
6.2 6.2.12 |For each clearlng service, total initial margin held, split No(n-Cash Commodl?les - Other; Total split by House and Client; Pre- HouselM_PreHaircut : Not applicable ) )
by house and client Haircut and Post Hair-cut . . HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable . .
) X X HouselM_PostHaircut : Not applicable
9/30/2018 ClientIM_PreHaircut : Not applicable 6/30/2018

ClientIM_PostHaircut : Not applicable

ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable




6.2

6.2.13

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

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

9/30/2018

HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable
ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable

6/30/2018

HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable
ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable

6.2

6.2.14

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

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

9/30/2018

HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable
ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable

6/30/2018

HouselM_PreHaircut : Not applicable
HouselM_PostHaircut : Not applicable
ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable

6.2

6.2.15

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

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

9/30/2018

HouselM_PreHaircut : HK$3,275,180,000.00
HouselM_PostHaircut : HK$3,258,804,100.00
ClientIM_PreHaircut : HKS0.00
ClientIM_PostHaircut : HK$0.00

6/30/2018

HouselM_PreHaircut : HK$2,730,892,000.00
HouselM_PostHaircut : HK$2,717,237,540.00
ClientIM_PreHaircut : HK$S0.00
ClientIM_PostHaircut : HK$0.00

6.3

6.3.1

Initial Margin rates on individual contracts, where the
CCP sets such rates

Initial Margin rates on individual contracts where the CCP sets such
rates

9/30/2018

Not applicable

6/30/2018

Not applicable

6.4

6.4.1

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

9/30/2018

Expected shortfall HVaR with EWMA model plus
stress scenarios

6/30/2018

Expected shortfall HVaR with EWMA model plus
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

9/30/2018

2013-11-25

6/30/2018

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

9/30/2018

SIGMA - System of InteGrated Margining Analysis

6/30/2018

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

9/30/2018

2013-11-25

6/30/2018

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

9/30/2018

99.40%

6/30/2018

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

9/30/2018

2013-11-25

6/30/2018

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

9/30/2018

5 years

6/30/2018

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

9/30/2018

2013-11-25

6/30/2018

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

9/30/2018

6/30/2018

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

9/30/2018

2013-11-25

6/30/2018

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)

9/30/2018

6/30/2018

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

9/30/2018

2013-11-25

6/30/2018

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

9/30/2018

Not applicable

6/30/2018

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

9/30/2018

Daily

6/30/2018

Daily




6.4 6.4.15 |Type of initial margin model used (e.g. portfolio Frequency of Parameter Review Change Effective Date
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 9/30/2018 2013-11-25 6/30/2018 2013-11-25
margin model applied to that clearing service
6.5 6.5.1.1 |Results of back-testing of initial margin. At a minimum, [Number of times over the past twelve months that margin coverage
‘th'IS' should }nclude, for e?ch clearing ser\{lce and‘each held against any account fell below the actual marked-to-market 9/30/2018 0 6/30/2018 0
initial margin model applied to that clearing service exposure of that member account
6.5 6.5.1.2 |Specify if measured intraday/continuously or only once |Frequency of daily back-testing result measurements.
a day. If once a day, specify at what time of day. 9/30/2018 Daily 6/30/2018 Daily
6.5 6.5.1.3 |Specify if measured intraday/continuously or only once |Time of daily back-testing result if measured once a day.
a day. If once a day, specify at what time of day. 9/30/2018 End of Day 6/30/2018 End of Day
6.5 6.5.2 Results of back-testing of initial margin. At a minimum, |Number of observations
‘th'is' should Fnclude, for Eéch clearing ser\{ice and‘each 9/30/2018 4120 The calculétion Qf .number of observations of a_ccount for back{ 6/30/2018 3714 The calculétion (_)f r\umber of observations of a'ccount for back{
initial margin model applied to that clearing service testing existing accounts for accounts with trades testing existing accounts for accounts with trades
6.5 6.5.3 Results of back-testing of initial margin. At a minimum, |Achieved coverage level
‘th'IS' should }nclude, for e?ch clearing ser\{lce and‘each 9/30/2018 100.00% 6/30/2018 100.00%
initial margin model applied to that clearing service
6.5 6.5.4 Results of back-testing of initial margin. At a minimum, |Where breaches of initial margin coverage (as defined in 6.5(a))
‘th'IS' should }nclude, for e?ch clearing ser\{lce and‘each have occurred, report on size of uncovered exposure; Peak size 9/30/2018 HKDO.00 6/30/2018 HKDO.00
initial margin model applied to that clearing service
6.5 6.5.5 Results of back-testing of initial margin. At a minimum, |Where breaches of initial margin coverage (as defined in 6.5(a))
‘th'is' should Fnclude, for e?ch clearing ser\{ice and‘each have occurred, report on size of uncovered exposure; Average Size 9/30/2018 HKDO.00 6/30/2018 HKDO.00
initial margin model applied to that clearing service
6.6 6.6.1 Aver_a_ge Total Variativ_)n Margin Paid to the CCP by Ave'rage Total Variation Margin Paid to the CCP by participants each 9/30/2018 HKD60,318,036.81 6/30/2018 HKD44,112,116.15
participants each business business
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 9/30/2018 HKD157,604,714.95 6/30/2018 HKD99,948,053.47
6.8 6.8.1 Ma)‘dmum aggregate initialﬂ margin call on any given Maximum aggregate initial margin call on any given business day 9/30/2018 HKD7,310,100.39 6/30/2018 HKD7,995,513.02
business day over the period over the period
7.1 7.11 Liquidity Risk State whether the clearing service maintains sufficient liquid 9/30/2018 Cover 1 6/30/2018 Cover 1
resources to 'Cover 1' or 'Cover 2'".
71 712 Liquidity Risk Size 'and composition 04f qualifying liquid resour‘ces for each clearing SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
service; (a) Cash deposited at a central bank of issue of the currency 9/30/2018 i 6/30/2018 R
Not applicable Not applicable
concerned
7.1 7.1.3 Liquidity Risk Size and composition of qualifying liquid resources for each clearing . . e . . B2 Bt Frerif
SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
service; (b) Cash deposited at other central banks 9/30/2018 P R P 6/30/2018 ® R UM
Not applicable Not applicable
71 714 [Liquidity Risk Size 'and composition of quallfy‘lng liguid resour‘ces for eac}h clealrmg SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
service; (c) Secured cash deposited at commercial banks (including 9/30/2018 i 6/30/2018 R
Not applicable Not applicable
reverse repo)
7.1 7.1. Liquidity Risk i iti f qualifying liqui f h cleari
5 iquidity Ris SlzeAan‘_j(j;ﬂpOSItlondo ql;adl ylng'thduniresourcesl TLeai clearing 9/30/2018 SizeAndCompositionOfQualifyingLiquidResources : 6/30/2018 SizeAndCompositionOfQualifyingLiquidResources :
service; nsecured cash deposited at commercial banks HKD4,166,398,000.00 HKD3,386, 655,000.00
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 . . o . - B At Freryf
! SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
collateral/security will be provided by the CCP if drawn) including 9/30/2018 P AT 6/30/2018 2 INRATER)
R i . Not applicable Not applicable
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) ur]secured c9mm|tted lines of Cl'e.dlt (ie which the CCP 9/30/2018 USD 832,166,000.00 6/30/2018 USD 832,166,000.00
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
investments that are readily available and convertible into cash 9/30/2018 SizeAndCompositionOfQualifyingLiquidResources : 6/30/2018 SizeAndCompositionOfQualifyingLiquidResources :
with prearranged and highly reliable funding arrangements even in Not applicable Not applicable
extreme but plausible market conditions
71 7.1.9 Liquidity Risk Size and composition of qualifying liquid resources for each clearing 9/30/2018 SizeAndCompositionOfQualifyingLiquidResources : 6/30/2018 SizeAndCompositionOfQualifyingLiquidResources :
service; (h) other Not applicable Not applicable
7.1 7.1.10 |[Liquidity Risk State Whetherthe CCP has routine access to central bank liquidity 9/30/2018 No 6/30/2018 No
or facilities.
71 7111 |Liquidity Risk Details r:ge?;dlngr\thg stched:Ie of payer\er;'lcs orlprlorlle for alloijatlng There are no specific clauses in Rules or Procedures There are no specific clauses in Rules or Procedures
payments, I such exists, and any applicable ru ?’_ policy, Proce ure, 9/30/2018 regarding schedule of payment or priority for 6/30/2018 regarding schedule of payment or priority for
and governance arrangement around such decision making. . .
allocating payments. allocating payments.
7.2 7.21 Size and composition of any supplementary liquidity risk [Size and composition of any supplementary liquidity risk resources
P . R ‘ . . lifving liqui .
resoyr(}es Fzr ?ach clearing service above those or each clearing service above those qualifying liquid resources in 9/30/2018 HKDO0.00 6/30/2018 HKDO0.00
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
i ici i ili i i S; DayP t_Total : HKD : 562,014,770.86
e 9fanylsmglz ?ar"“cclfantand i (mdUde 9/30/2018 sameDayPayment_Total : HKD : 890,282,565.66 All figures are in HKD equivalent 6/30/2018 ha;lm;i‘Da: paawm{%; HKD : 1,256,703,232 All figures are in HKD equivalent
igu i uivi : ulti : : 1,256,703, igu i uivi L
trans?ctlons cleare oArAln irect partlupan‘ts) in extreme but MultiDayPayment_Total : HKD : 1,990,732,336.00 g q yrayl - g q
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 9/30/2018 0 6/30/2018 0

much.;
No. of days in quarter




7.3 7.33 Liquidity Risk Number of business days, if any, on which the above amount AmountExceeded : HKD0.00
i ifying liqui i ifi i A tE ded : USD0.00
e e e e e pomEcesis ot
Z"a' a te i € poin eh ;eac oceurred), and by how much; 9/30/2018 AmountExceeded : USD0.00 6/30/2018 : :
mount of excess on each day AmountExceeded : CNH0.00
7.3 734 Liquidity Risk Actual largest intraday and multiday payment obligation of a single
ici i ili i i i S DayP: t_Total : HKD : 52,901,005.70
_padr_tlupant a_nfi its aff|l|atesr£|nclud|ng t:’ansacno:s (;IeaLe: for SameDayPayment_Total : HKD : 90,543,005.90 szozyp:yzz:t}zt; KD 80.045.19 20
indirect Partlcpants) over the past twelve months; Peak day MultiDayPayment_Total : HKD : 167,088,627.84 All figures are in HKD equivalent. The figure in e - ’ DN All figures are in HKD equivalent. The figure in
amount in previous twelve months . . . SameDayPayment : HKD : 52,901,005.70 . ) .
9/30/2018 SameDayPayment : HKD : 90,543,005.90 MultiDayPayment is based on actual PnL in 5-day Stress 6/30/2018 SameDayPayment : USD : 0,00 MultiDayPayment is based on actual PnL in 5-day Stress
SameDayP. t: USD : 0.00 Period of Risk (SPOR) and SameDayP t is based on dail ‘ - Period of Risk (SPOR) and SameDayP t is based on dail
_ ameDayPaymen eriod of Risk ( ) and SameDayPayment is based on daily MultiDayPayment : HKD : 82,049,191.20 eriod of Risk (. ) and SameDayPayment is based on daily
MultiDayPayment : HKD : 167,088,627.84 actual PnL. . actual PnL.
X MultiDayPayment : USD : 0.00
MultiDayPayment : USD : 0.00
73 7.35 Liquidity Risk Estlln?gted largest sarkl'}fe-déy ar1d, wf;]erel relevant, |ntradar\1/ and y SameDayPayment : HKD : 196,064,381.05 SameDayPayment : HKD: 132,588,226.74
bm“ i aydpzyr:ﬁ”z"f 'glft'?” in eac | re e‘f_”Tt C”t"e”:\(tt a;IW"t” SameDayPayment : USD : 982,333,905.32 SameDayPayment : USD: 518,761,989.20
€ Cla‘:;e Y the cetall |° azyfs'"fg Z"’ar icipantand its atilliates o/30/2018 SameDayPayment : CNH : 386,318,187.41 Al  HKD equivalent 6/30/2018 SameDayPayment : CNH: 474,571,761.98 Al KD eauivalent
igures are in equivalent. igures are in equivalent.
:)'": “l '“g_slransacli"’t““ Zf"t'fe °F' in 'rejtl pali_t'c'pa”ts) in ex“e"t‘ed MultiDayPayment : HKD : 438,413,284.00 g d MultiDayPayment: HKD: 296,476,288.00 & 9
utp aLl‘S' € market conditions; Forward looking measure reporte MultiDayPayment : USD : 2,196,565,388.90 MultiDayPayment : USD: 1,159,987,072.00
quarterly MultiDayPayment : CNH : 863,833,728.00 MultiDayPayment : CNH: 1,061,174,720.00
7.3 7.3.6 Liquidity Risk Number of busmz?ss_day_s, |f any, on Whl(-Ih the above amounts NumberOfDays_CNH : 0
exceeded its qualifying liquid resources in each relevant currency NumberOfDays_CNH : 0 NumberOfDays_HKD : 0
(as identified in 7.1 and available at the point the breach occurred), 9/30/2018 NumberOfDays_HKD : 0 6/30/2018 - .
NumberOfDays_USD : 0
and by how much NumberOfDays_USD : 0
7.3 7.3.7 Liquidity Risk Report the number of business days, if any, on which the above AmountExceeded : HKD0.00
i ifying liqui i Al tE : USDO.
Eiency (o antited 7.4 snd aalble o he pot he reach AmountExceedd :HKDO.00 S T
C“"encz (as 'deb” 'h'e n 'hf”z a"a'ta fe atthe poin . j reac 9/30/2018 AmountExceeded : USD0.00 6/30/2018 g
occurred), and by how much; Amount of excess on each day AmountExceeded : CNHO.00
12.1 12.1.1 |Percentage of settlements by value effected using a Percentage of settlements by value effected using a DvP settlement
DvP, DvD or PvP settlement mechanism mechanism 9/30/2018 0.00% 6/30/2018 0.00%
12.1 12.1.2 |Percentage of settlements by value effected using a Percentage of settlements by value effected using a DvD settlement
DvP, DvD or PvP settlement mechanism mechanism 9/30/2018 0.00% 6/30/2018 0.00%
12.1 12.1.3 [Percentage of settlements by value effected using a Percentage of settlements by value effected using a PvP settlement
DvP, DvD or PvP settlement mechanism mechanism 9/30/2018 100.00% 6/30/2018 100.00%
12.2 12.2.1 [Percentage of settlements by volume effected usinga |Percentage of settlements by volume effected using a DvP
DvP, DvD or PvP settlement mechanism settlement mechanism 9/30/2018 0.00% 6/30/2018 0.00%
12.2 12.2.2 |Percentage of settlements by volume effected usinga |Percentage of settlements by volume effected using a DvD
DvP, DvD or PvP settlement mechanism settlement mechanism 9/30/2018 0.00% 6/30/2018 0.00%
12.2 12.2.3 |Percentage of settlements by volume effected usinga |Percentage of settlements by volume effected using a PvP
DvP, DvD or PvP settlement mechanism settlement mechanism 9/30/2018 100.00% 6/30/2018 100.00%
131 13.1.1 [quantitative information related to defaults Quantitati\(e -irTformatiFJn related to defaults; Amount of loss versus 9/30/2018 Not applicable 6/30/2018 Not applicable
amount of initial margin
13.1 13.1.2 [quantitative information related to defaults Quantftative information related to defaults; Amount of other 9/30/2018 Not applicable 6/30/2018 Not applicable
financial resources used to cover losses
131 13.1.3.1|quantitative information related to defaults Quafnfitative information related to defaults; Proportion of client 9/30/2018 Not applicable 6/30/2018 Not applicable
positions closed-out
13.1 13.1.3.2|quantitative information related to defaults Qua'n'titative information related to defaults; Proportion of client 9/30/2018 Not applicable 6/30/2018 Not applicable
positions ported
131 13.1.4 [quantitative information related to defaults Quantitative information related to defaults; Appropriate
references to other published material related to the defaults 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 0.00% 6/30/2018 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 9/30/2018 0.00% 6/30/2018 0.00%
transactions
14.1 |14.1.3 [Total Client Positions hel h f notional val Total Client Positions held in legall ionall N licabl TCCl ffer th f
3 |Total Client Positions held as a share o noFlt?na values otaA Client Positions held in legally segregated but operationally ‘ ot applicable as OTC Clear does not offer these types o ' Not applicable as OTC Clear does not offer these types of
cleared or of the settlement value of securities comingled (LSOC) accounts 9/30/2018 Not applicable account. 6/30/2018 Not applicable —
transactions '
141 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 9/30/2018 Not applicable account. 6/30/2018 Not applicable S——
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 |General business risk Six months of 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 HKD5,863,000.00 12/31/2017 HKDS, 863,000.00
15.2 15.2.2 |General business risk; Financial Disclosures Total Expenditure 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 15.2.4 |General business risk; Financial Disclosures Total 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 |General business risk; Financial Disclosures Explain if collateral posted by clearing participants is held on or off Cash collateral is held on the balance sheet. Non- .
. i Cash collateral is held on the balance sheet. Non-
the CCP's balance sheet 12/31/2017 cash collateral is held off the balance sheet. 12/31/2017 .
cash collateral is held off the balance sheet.




15.2

15.2.7

General business risk; Financial Disclosures

Additional items as necessary

Nil

12/31/2017 12/31/2017 Nil
15.3 15.3.1 |General business risk; Income breakdown Perc?r?tage of totél income 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 35.42%
rehypothecation) of assets provided by clearing participants 12/31/2017 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 itis 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 9/30/2018 HKD3,273,563,000.00 6/30/2018 HKD2,730,892,000.00
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 itis 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 9/30/2018 HKD2,059,780,000.00 6/30/2018 HKD1,642,206,000.00
as initial margin or default fund contribution
16.2 16.2.1 [How total c_ash r_eceived fr_om pa_rticipants (16.1) is Percentage of total participant cash held as cash deposits (including 9/30/2018 100.00% 6/30/2018 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 re|:_)o); as cash deposits at central banks of issue of 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 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
held/deposited/invested, including; through re_verse_repo); as cash deposits at commercial banks 9/30/2018 0.00% 6/30/2018 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 9/30/2018 100.00% 6/30/2018 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 9/30/2018 0.00% 6/30/2018 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 9/30/2018 0.00% 6/30/2018 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 : 87.84% Percentage_HKD : 84.95%
deposits (including reverse repo) and money market funds by CCY; 9/30/2018 Percentage_USD : 3.56% 6/30/2018 Percentage_USD : 3.83%
Specify local currency in comments Percentage_EUR : 8.60% Percentage_EUR : 11.22%
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 r'everse_ repo); weighted average maturity of these cash 9/30/2018 0.03 year 6/30/2018 0.03 year
deposits (including reverse repo) and money market funds
16.2 16.2.10 |How total c-ash rfeceived fr‘om participants (16.1) is PercenFage of total participant cash invested in securities; Domestic 9/30/2018 0.00% 6/30/2018 0.00%
held/deposited/invested, including; sovereign government bonds
16.2 16.2.11 [How total c?sh r'eceived fr'om pa'rticipants (16.1) is Percen'tage of total participant cash invested in securities; Other 9/30/2018 0.00% 6/30/2018 0.00%
held/deposited/invested, including; sovereign government bonds
16.2 16.2.12 |How total c-ash rfeceived fr‘om participants (16.1) is Percentage of total participant cash invested in securities; Agency 9/30/2018 0.00% 6/30/2018 0.00%
held/deposited/invested, including; Bonds
16.2 16.2.13 [How total c?sh r'eceived fr'om pa'rticipants (16.1) is Percentagej r')f total participant cash invested in securities; 9/30/2018 0.00% 6/30/2018 0.00%
held/deposited/invested, including; State/municipal bonds
16.2 16.2.14 |How total c-ash rfeceived fr‘om participants (16.1) is F’ercentage of total participant cash invested in securities; Other 9/30/2018 0.00% 6/30/2018 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 9/30/2018 Percentage_USD : 0.00% 6/30/2018 Percentage_USD : 0.00%
currency in comments; Percentage EUR : 0.00% Percentage EUR : 0.00%
16.2 16.2.16 [How total c?sh r'eceived fr'om pa'rticipants (16.1) is Weighted average maturity of securities 9/30/2018 0.00% 6/30/2018 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- 9/30/2018 0 6/30/2018 0
day VaR, or equivalent)
16.2 16.2.18 |How total c-ash rfecelved fr‘om partlupants (16.1) is Stat-e if the CCP |nvestrT1ent policy sets a limit on the Proportlon of For HKD Notes issuing banks and also OTC Clear's For HKD Notes issuing banks and also OTC Clear's
held/deposited/invested, including; the investment portfollt? that may 'be'allocated to a single settlement banks, 100% of all funds under settlement banks, 100% of all funds under
counterparty, and the size of that limit. management for each bank.B management for each bank.&2
For HKD Notes issuing bank that is not an OTC For HKD Notes issuing bank that is not an OTC
Clear's settlement bank, 25% of all funds under Clear's settlement bank, 25% of all funds under
9/30/2018 management for each bank.Bl 6/30/2018 management for each bank.B
For all other issuers, the limit is based on an For all other issuers, the limit is based on an
amount which is equal or less that the net current amount which is equal or less that the net current
assets minus (1) OTC Clear's contribution to the assets minus (1) OTC Clear's contribution to the
Guarantee Fund and (2) net current assets equal to Guarantee Fund and (2) net current assets equal to
12-months operating expenses. 12-months operating expenses.
16.2 16.2.19 |How total cfa\sh rfeceived ferm participants (16.1) is S.taFe the number of times over the previous quarter in which this 9/30/2018 0 6/30/2018 0
held/deposited/invested, including; limit has been exceeded.
16.2 16.2.20 [How total c'ash rfeceived fliom participants (16.1) is Percentage of total participant cash held as securities. 9/30/2018 0.00% 6/30/2018 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) 9/30/2018 Not applicable 6/30/2018 Not applicable
16.3 16.3.2 [Rehypothecation of participant assets (ie non-cash) Total value of participant non-cash rehypothecated (Default fund) 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 Not applicable
to one month; One month and up to one year; One year and up to
two years; Over two vears
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) 9/30/2018 0.9995 6/30/2018 0.9995
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 9/30/2018 1 6/30/2018 1
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 9/30/2018 DurationofFailure : 00:00:00 6/30/2018 DurationofFailure : 00:00:00
17.4  |17.4.1 [Recovery time objective(s) Recovery time objective(s) (e.g. within two hours) 9/30/2018 within 2 hours 6/30/2018 within 2 hours
18.1 18.1.1.1{Number of clearing members, by clearing service Number of general clearing members 9/30/2018 Not applicable 6/30/2018 Not applicable
18.1 18.1.1.2[Number of clearing members, by clearing service Number of direct clearing members 9/30/2018 > China CITIC Bank International Limited has joined on 21 Aug 6/30/2018 o
2018
18.1 18.1.1.3[Number of clearing members, by clearing service Number of others category (Describe in comments) 9/30/2018 Not applicable 6/30/2018 Not applicable
18.1 18.1.2.1|Number of clearing members, by clearing service Number of central bank participants 9/30/2018 Not applicable 6/30/2018 Not applicable
18.1 18.1.2.2[Number of cleari bers, by cleari i Number of CCP participant . .
umber of clearing members, by clearing service umber o participants 9/30/2018 Not applicable 6/30/2018 Not applicable
18.1 18.1.2.3|Number of clearing members, by clearing service Number of bank participants 9/30/2018 2 6/30/2018 20
18.1 18.1.2.4|Number of clearing members, by clearing service Number of other participants (Describe in comments) 9/30/2018 1 CCB International Securities Limited is Licensed Corporation 6/30/2018 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 9/30/2018 7 6/30/2018 6
18.1 18.1.3.2|Number of clearing members, by clearing service Number of foreign participants 9/30/2018 15 6/30/2018 15
18.2 18.2.1 |Open Position Concentration For each clearing service with ten or more members, but fewer
than 25 members; Percentage of open positions held by the largest
i leari b including both h o client. i 9/30/2018 AveragelnQuarter : 68.26% 6/30/2018 AveragelnQuarter : 69.51%
ve clearing members, Including bo ouse and client, in PeakinQuarter : 69.22% PeaklnQuarter : 71.07%
aggregate; 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 9/30/2018 AveragelnQuarter : Not Applicable Not applicable to OTC Clear because as of 30 Sep 2018 OTC 6/30/2018 AveragelnQuarter : Not Applicable Not applicable to OTC Clear because as of 30 Jun 2018 OTC
both house and client, in aggregate; Average and Peak over the PeakInQuarter : Not Applicable Clear has less than 25 CMs. PeakinQuarter : Not Applicable Clear 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 9/30/2018 AveragelnQuarter : Not Applicable 6/30/2018 AveragelnQuarter : Not Applicable
both house and client, in aggregate; Average and Peak over the PeakinQuarter : Not Applicable PeakinQuarter : Not Applicable
quarter
18.3 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
i leari b including both h o client i 9/30/2018 AveragelnQuarter : 64.05% 6/30/2018 AveragelnQuarter : 62.72%
Ve clearing members, Including bo ouse and client, in PeakIinQuarter : 68.45% PeakInQuarter : 68.38%
aggregate; Average and Peak over the quarter
18.3 18.3.2 [Initial Margin Concentration For each clearing service with 25 or more members; Percentage of
E\lil:lhmargm ;:joslt'ed th the Iargestt Tlxe clearlng;n;mters, mtc}:‘Iudlng 9/30/2018 AveragelnQuarter : Not applicable Not applicable to OTC Clear because as of 30 Sep 2018 OTC 6/30/2018 AveragelnQuarter : Not applicable Not applicable to OTC Clear because as of 30 Jun 2018 OTC
o R ouse and cllent, In aggregate; Average and Feak over the PeakIinQuarter : Not applicable Clear has less than 25 CMs. PeakinQuarter : Not applicable Clear 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 9/30/2018 AveragelnQuarter : Not applicable 6/30/2018 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 9/30/2018 49.46% 6/30/2018 46.19%
aggregate
18.4 18.4.2 |Segregated Default Fund Concentration For each segregated default fund with 25 or more members;
ici ibuti Not licable to OTC Clear b: f 30 Sep 2018 OTC Not licable to OTC Clear b f 30 Jun 2018 OTC
Perce{ntage of partlcmar\t contrlputlons to the' default fund 9/30/2018 Not Applicable ot applicable to ear because as o ep 6/30/2018 Not Applicable ot applicable to ear because as o un
contributed by largest five clearing members in aggregate Clear has less than 25 CMs. Clear 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 9/30/2018 Not Applicable 6/30/2018 Not Applicable
contributed by largest ten clearing members in aggregate
19.1 19.1.1 |Tiered partAicipatiorAw arrangements, measures of Number of clients (if known) 9/30/2018 0 6/30/2018 0
concentration of client clearing
19.1 19.1.2 |Tiered part'icipatio? arrangements, measures of Number of direct members that clear for clients 9/30/2018 0 6/30/2018 0
concentration of client clearing
19.1 19.1.3.1]|Ti icipati 3 li i i | i i i 201 "
9 9.1.3.1|Tiered partA|C|pat|orA1 arrangements measures of Percent ofF ient transactions éttrlbutab e to the top five clearing ‘ Not applicable to OTC Clear because asA of 30 Ser‘) 018 QTC ' Not applicable to OTC Clear because as of 30 Jun 2018 OTC
concentration of client clearing members (if CCP has 10+ clearing members) - Peak 9/30/2018 Not applicable Clear has less than 10 CMs that offer client clearing service. 6/30/2018 Not applicable . . .
Clear has less than 10 CMs that offer client clearing service.
19.1 19.1.3.2Tiered 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 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 Not applicable
20.1 20.1.1 [FMI Links, Value of Trades Value of trades cleared through each link — as a share of total trade 9/30/2018 Not applicable OTC Clear does not have any FMI links so the required 6/30/2018 Not applicable OTC Clear does not have any FMI links so the required

values/total notional values cleared

disclosure is not applicable.

disclosure is not applicable.




OTC : HKD : Interest Rate Swap
OTC : USD : Interest Rate Swap
OTC: CNY : Non Deliverable Swap

20.2 20.2.1 [FMI Links, Initial Margin or equivalent financial Initial margin or equivalent financial resources provided to each
resources provided I!nked CCP by the CCP to cover the pote}ntlal future exposure of the 9/30/2018 Not applicable 6/30/2018 Not applicable
linked CCP on contracts cleared across link
20.3 20.3.1 [FMI Links, Initial Margin or equivalent financial Initial margin or equivalent financial resources collected from each
resources collected linked CCP to cover poten}tlal future exposure to the I|nkeFi CCPon 9/30/2018 Not applicable 6/30/2018 Not applicable
contracts cleared across link (at market value and post haircut)
20.4 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 9/30/2018 Not applicable 6/30/2018 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 Eack—testing résults frequency - state if measured 9/30/2018 Not applicable 6/30/2018 Not applicable
intraday/continuously/once a day
20.4 20.4.1.3|FMI Links, Results of Back-testing coverage If 20.4.%.2 is 'once a day' then the time of day measure is taken, 9/30/2018 Not applicable 6/30/2018 Not applicable
otherwise blank
20.4 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 9/30/2018 Not applicable 6/30/2018 Not applicable
Once-a-day
204 20.4.3 |FMI Links, Results of Back-testi Achieved | |
1NKs, Results o Back-iesting coverage chieved coverage leve 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 Not applicable
CCP
20.5 20.5.1.2|FMI 'Links, Additional pre-funded financial resources Whether part of, additional to, or separate from the standard 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 Not applicable
to the CCP
20.6 20.6.1.2|FMI Links, Additional pre-funded financial resources Whether part of, additional to, or separate from the standard 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 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 9/30/2018 Not applicable 6/30/2018 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- OTC : HKD1
! i TC: USD
Average Daily Volumes the-Counter(OTC) or Exchange Traded (ETD) OTC : HKDO gTC . SZDS
OTC:USD14 i
OTC: USD1
9/30/2018 oTC: USD1 6/30/2018 OTC : HKD3
OTC: HKD3 OTC" USD5
OTC : USD22 oTe Yo
OTC:CNY3 :
OTC:CNY3
23.1 23.1.2 [Disclosure of rules, key procedures, and market data; | Average Notional Value of trades cleared by Asset Class, CCY and OTC : HKD155,384,615.38
Average Daily Volumes Over-the-Counter(OTC) or Exchange Traded (ETD) OTC : HKD106,153,846.15 OTC : USD27,692,307.69
OTC : USD219,285,347.54 OTC : USD145,144,615.38
OTC : USD51,846,153.85 OTC : USD26,870,769.23
9/30/2018 6/30/2018
/30/ OTC : HKD925,230,769.23 /30/ OTC : HKD1,189,782,153.85
OTC:USD148,427,692.31 OTC : USD30,081,538.46
OTC : CNY434,123,076.92 OTC : CNY3,892,307.69
OTC : CNY678,923,076.92
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
-Yet- - iti i TC:USD:N licabl
Non-Yet-Settled not-yet settled securities transactions by Asset Class, Instrument, OTC: HKD : Not applicable OTC: US ot app! {cab e
CCY and Over-the-Counter(OTC) or Exchange Traded (ETD) . OTC : USD : Not applicable
OTC: USD : Not applicable .
OTC : USD : Not applicable OTC : USD : Not applicable
9/30/2018 OTC KD Net aZZIicable 6/30/2018 OTC : HKD : Not applicable
) : OTC : USD : Not applicabl
OTC : USD : Not applicable OTC: CNY.: N(c))t :Egl;z:blz
OTC : CNY : Not applicable : :
it OTC : CNY : Not applicable
23.2 23.2.2 [Disclosure of rules, key procedures, and market data; Defines the Asset Class for volumes reported in Disclosure OTC: HKD : IRD
‘ : USD : IRD
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC : HKD : IRD 812 - SZD ; :ED
OTC: USD : IRD e 5D D)
OTC: USD : IRD ’ ’
9/30/2018 G < 410 < [ 6/30/2018 OTC: HKD : IRD
' ’ :USD : IRD
OTC: USD : IRD %TTCC Uciw -Tx
OTC: CNY : IRD ’ ’
OTC: CNY : 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
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC : HKD : Basis Swap OTC : USD: Basis Swap
OTC : USD : Cross Currency Swap OTC : USD : Cross Currency Swap
9/30/2018 OTC : USD : Cross Currency Swap 6/30/2018 OTC : USD : Cross Currency Swap

OTC : HKD : Interest Rate Swap
OTC : USD : Interest Rate Swap
OTC : CNY : Non Deliverable Forward
OTC : CNY : Non Deliverable Swap




23.2  |23.2.4 |Disclosure of rules, key procedures, and market data;  |Defines the Product Code for volumes reported in Disclosure OTC : HKD : Not applicable
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC : HKD : Not applicable OTC : USD : Not applicable
OTC : USD : USD/CNH OTC : USD : USD/CNH
OTC : USD : USD/HKD OTC : USD : USD/HKD
9/30/2018 OTC : HKD : Not applicable 6/30/2018 OTC : HKD : Not applicable
OTC : USD : Not applicable OTC : USD : Not applicable
OTC : CNY : Not applicable OTC : CNY : CNY/USD
OTC : CNY : Not applicable
233 23.3.1 [Disclosure of rules, key procedures, and market data; Average daily volumes submitted by Execution facility or MarkitWire : 42.62 MarkitWire : 21.11
Execution Facility matching/confirmation venue 9/30/2018 TradeServ : 0.00 6/30/2018 T
X DSMatch : 0.06
Traiana : 0.00
233 23.3.2 [Disclosure of rules, key procedures, and market data; Notional contract values submitted by Execution facility or MarkitWire : 38,918,590,898 -
Execution Facility matching/confirmation venue 9/30/2018 TradeServ : 0.00 6/30/2018 Rt diRie & 22 27K T .77

Traiana : 0.00

DSMatch : 0.00




