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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 3/31/2019 HKD150,000,000.00 12/31/2018 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;
(excll‘Jdlngln!tlaI'and retained variation margin), split by |Reported as at quarter end 3/31/2019 HKDO.00 12/31/2018 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;
(excll‘Jdlngln!tlaI'and retained variation margin), split by |Reported as at quarter end 3/31/2019 HKD34,236,387.55 12/31/2018 HKD28,321,542.12
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;
(excll‘Jdlngln!tlaI'and retained variation margin), split by |Reported as at quarter end 3/31/2019 HKD2,233,548,354.85 12/31/2018 HKD2,340,492,004.16
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; 3/31/2019 HKD2,233,548,354.85 12/31/2018 HKD2,340,492,004.16
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;
(excll‘Jdlngln!tlaI'and retained variation margin), split by |Reported as at quarter end 3/31/2019 HKDO.00 12/31/2018 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); 3/31/2019 HKDO.00 12/31/2018 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
(excluding initial and retained variation margin), split by |initial participant default (or initial round of participant defaults);
cIeaang service if default funds are segregated by Reported as at quarter end There is no specified initial default loss commitment There is no specified initial default loss commitment
clearing service requirement for Clearing Members. However, if the aggregate requirement for Clearing Members. However, if the aggregate
funded Clearing Members’ contribution to the default fund funded Clearing Members’ contribution to the default fund
falls below, or is expected to fall below, 75% of the last falls below, or is expected to fall below, 75% of the last
calculated value of the aggregated funded Clearing Members’ calculated value of the aggregated funded Clearing Members’
contribution; or all cash or liquid resources comprising funded contribution; or all cash or liquid resources comprising funded
Clearing Members’ contributions have been utilized in full, or Clearing Members’ contributions have been utilized in full, or
3/31/2019 HKDO.00 E L . . 12/31/2018 HKDO0.00 g . . .
are expected to be utilized in full, each non-defaulting are expected to be utilized in full, each non-defaulting
Clearing Member will be obligated to replenishment up to Clearing Member will be obligated to replenishment up to
two times the value of its funded contribution amount two times the value of its funded contribution amount
(Clearing Rule 1507 and section 6.1.2 of Clearing Procedures). (Clearing Rule 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 4.1.9 |Total value of default resources Committed - Aggregate participant commitments to replenish the
(eXC|l‘,Iding in'itial' and retained variation margin), split by default- fund to deal with a subse‘qttlént partjfipant default (or round if the aggregate funded Clearing Members’ contribution to if the aggregate funded Clearing Members’ contribution to
clear!ng serv!ce if default funds are segregated by of part!c!pant defaults) after the initial participant default (or round the default fund falls below, or is expected to fall below, 75% the default fund falls below, or is expected to fall below, 75%
clearing service of participant defaults) has been addressed; of the last calculated value of the aggregated funded Clearing of the last calculated value of the aggregated funded Clearing
Reported as at quarter end Members’ contribution; or all cash or liquid resources Members’ contribution; or all cash or liquid resources
comprising funded Clearing Members’ contributions have comprising funded Clearing Members’ contributions have
been utilized in full, or are expected to be utilized in full, each been utilized in full, or are expected to be utilized in full, each
3/31/2019 HKD4,467,096,709.70 non-defaulting Clearing Member will be obligated to 12/31/2018 HKD4,680,984,008.32 non-defaulting Clearing Member will be obligated to
replenishment up to two times the value of its funded replenishment up to two times the value of its funded
contribution amount (Clearing Rule 1507 and section 6.1.2 of contribution amount (Clearing Rule 1507 and section 6.1.2 of
Clearing Procedures). 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;
(exclgdlng |n!t|a|‘ and retained variation margin), split by |Reported as at quarter end 3/31/2019 HKDO0.00 12/31/2018 HKDO0.00
clearing service if default funds are segregated by
clearing service
4.2 421 Kcep Kcep - Keep need only be reported by those CCPs which are, or seek
to be a "qualifying CCP" under relevant law 3/31/2019 1,570,867.00 12/31/2018 1,220,733.00
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 jati i i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
and AretaAlned variation margln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 re al'rcu 12/31/2018 re al.rcu
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 jati i i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
and AretaAlned variation margln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 re al'rcu 12/31/2018 re al.rcu
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 3/31/2015 PreHaircut : HKDO.00 1o/31/2018 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 jati i i ; -Hai -Hai PreHaircut : HKD2,837,232,000.00 PreHaircut : HKD2,725,339,000.00
and retained variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 reHaircu ,837,232, 12/31/2018 reHaircu ,725,339,

service, in total and split by

PostHaircut : HKD2,823,045,840.00

PostHaircut : HKD2,711,712,305.00




43 4.3.5 |Value of pre-funded default resources (excluding initial [Non-Cash Sovereign Government Bonds - Domestic;
i iati i i ; Pre-Hai -Hai PreHaircut : HKDO.00 PreHaircut : HKDO.00
and ‘reta‘med variation Tnargm) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 rel alrcu 12/31/2018 re a|rcu
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 ; Pre-Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKDO.00
and ‘reta‘med variation Tnargm) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 re! al_rcu 12/31/2018 re a|_rcu
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;
i iati i i ; Pre-Hai -Hai PreHaircut : HKDO.00 PreHaircut : HKD0.00
and ‘reta‘lned variation Tnargln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 re! al_rcu 12/31/2018 re al_rcu
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;
i iati i i ; Pre-Hai -Hai PreHaircut : HKDO.00 PreHaircut : HKD0.00
and ‘reta‘lned variation Tnargln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 rel al_rcu 12/31/2018 re al_rcu
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;
i iati i i ; Pre-Hai -Hai PreHaircut : HKDO.00 PreHaircut : HKDO.00
and ‘reta‘lned variation Tnargln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 re! al_rcu 12/31/2018 re al_rcu
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;
i iati i i ; Pre-Hai -Hai PreHaircut : HKDO.00 PreHaircut : HKDO.00
and ‘reta‘lned variation Tnargln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 rel al_rcu 12/31/2018 re al_rcu
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;
i iati i i ; Pre-Hai -Hai PreHaircut : HKDO.00 PreHaircut : HKDO.00
and ‘reta‘lned variation Tnargln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 3/31/2019 rel al_rcu 12/31/2018 re al_rcu
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 3/31/2019 PreHai'rcut : HKD0.00 12/31/2018 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 3/31/2019 PreHai'rcut : HKD0.00 12/31/2018 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 3/31/2019 PreHai'rcut : HKD0.00 12/31/2018 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 3/31/2019 PreHaircut : HKD2,837,232,000.00 12/31/2018 PreHaircut : HKD2,725,339,000.00
service, in total PostHaircut : HKD2,823,045,840.00 PostHaircut : HKD2,711,712,305.00
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. 3/31/2019 Coverl 12/31/2018 Coverl
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 3/31/2019 5 12/31/2018 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-
indi ici i i 2,171,095,889.27 2,107,625,702.41
cleared for indirect participants) in extreme but plausible market 3/31/2019 : 12/31/2018 ”
conditions; Peak day amount in the previous 12 months and mean MeanAverageOverPrevious12Months : HKD- MeanAverageOverPrevious12Months : HKD-
average over the previous 12 months 1,446,916,973.97 1,113,268,289.53
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 3/31/2019 0 12/31/2018 0
excess of initial margin).
4.4 4.4.5 |Credit Risk Discl Th tin 4.4.3 which ded actual pre-funded default
recit Risk Disclosures € amoun' n W '|c' 4excee ? actual pre-funded defau 3/31/2019 AmountExceeded : HKD0.00 12/31/2018 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); 3/31/2019 PeakDayAmountInPast12Months : HKD0.00 12/31/2018 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 3/31/2019 3,200,532,160.19 Members’(CM’s) EULs. The scenario which generates the 12/31/2018 2,873,402,485.33 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 2,136,601,216.60 generates the second largest CM’s EUL. 1,712,766,715.07 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 3/31/2019 40 12/31/2018 63
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) 3/31/2019 AmountExceeded : HKD571,329,793.19 12/31/2018 AmountExceeded : HKD486,420,492.56
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 3/31/2019 Y 12/31/2018 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 3/31/2019 Clear/Risk-Management/Collateral- 12/31/2018 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 3/31/2019 Clear/Risk-Management/Collateral- 12/31/2018 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 3/31/2019 99.00% 12/31/2018 99.00%
5.3 5.3.2 Results of testing of haircuts Assumed holding/liquidation period for the assets accepted 3/31/2019 1day 12/31/2018 1day
53 5.33 Results of testing of haircuts Look-back period used for testing the haircuts 3/31/2019 BEE 12/31/2018 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 3/31/2019 2 12/31/2018 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 : 2,858,185,008.43 House_Net : 2,283,723,019.83
i 1 Client_G :0.00 Client_G :0.00
split by h_ouse and c_Ilent and ‘ 3/31/2019 |e.n _Gross 12/31/2018 |(—T\n _Gross
(or combined total if not segregated) total(if not segregated); Client_Net : 0.00 Client_Net : 0.00
Total : 2,858,185,008.43 Total : 2,283,723,019.83
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 HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 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 HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 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 HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.4 Eorheach clezrng s:rwce, total initial margin held, split ﬁnsecurej E?sh:e:)posll-tlefi at:on;r:er:l:l l?ank:; Total split by HouselM_PreHaircut : HK$3,835,679,000.00 HouselM_PreHaircut : HK$3,395,398,000.00
Y house and clien ouse and Lilent; Fre-naircut and Fost Halr-cu HouselM_PostHaircut : HK$3,816,500,605.00 HouselM_PostHaircut : HK$3,378,421,010.00
3/31/2019 ClientIM_PreHaircut : HK$0.00 12/31/2018 ClientIM_PreHaircut : HKS0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.5 Eorheach cleznr;_g sizrwce, total initial margin held, split zon-Cashngl\{er?'g)n G:v_ernrtnenc: Eontd;—_Dorrlestlc; Total split by HouselM_PreHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
Yy house and clien ousean fent;Fre-Haircut and Fost Halr-cu HouselM_PostHaircut : HK$0.00 HouselM_PostHaircut : HKS0.00
3/31/2019 ClientIM_PreHaircut : HKS0.00 12/31/2018 ClientIM_PreHaircut : HKS0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.6 Eorheach clezrng s:rwce, total initial margin held, split zon-Cashngl\{erL:En G:v-ernznen; Sontd:-‘Othir; Total split by HouselM_PreHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
Yy house and clien ousean lent;Fre-raircut and Post Hair-cu HouselM_PostHaircut : HK$0.00 HouselM_PostHaircut : HK$0.00
3/31/2019 ClientIM_PreHaircut : HKS0.00 12/31/2018 ClientIM_PreHaircut : HKS0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.7 Eorheach clezrng service, total initial margin held, split No;-:ashHAgency Bonds; Total split by House and Client;Pre-Haircut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
v house and client and Post Hair-cut HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.8 Eorheach clezrng s:rwce, total initial margin held, split l:onl-‘Cafsh itatz/r:u:l;lp-al btl)[nds; Total split by House and Client; HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
Y house and clien re-Raireut and Fost hair-cu HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.9 Eorheach clezrng s:rwce, total initial margin held, split zoln-cish (;o;potr:te' bontds; Total split by House and Client; Pre- HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
Yy house and clien aireut and Fost Hair-cu HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 ClientIM_PreHaircut : Not applicable
ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 62.10 Eorheach cIe(ajrlr;g s:,rwce, total initial margin held, split gon-?a:h E?:ltleS;lM PreHaircut. H IM PostHaircut HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
Y house and clien Cfsc?li/llo:' Hox',lset a,reﬂi;rc: ! t:\{se R fl_ (:S“'\;Irpcu ”_‘ ircut HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
T IntIM _P retHalArcut, lentiM_Fosthalreut, TotallM_FreRalreut, 3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 ClientIM_PreHaircut : Not applicable
otallVl_Fosthaircu ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.11 Eorheach clezrng s:rwce, total initial margin held, split gon-(?azh C?,Tmoil,aesp- G:Ifi; . M Postiaireut Hemsall Pl : st apeeslale HouselM_PreHaircut : Not applicable
Yy house and clien Cfsc:iﬂm:' H°f‘5et El‘retI?\;IrC: ,ﬂ-:)uAse R jl_ (zs“Malr;u Il-i reut HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
: 'f”“M - retHa""“t' lentiM_Posthalrcut, TotallM_PreRaireut, 3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 ClientIM_PreHaircut : Not applicable
otaliM_Fosthaircu ClientIM_PostHaircut : Not applicable ClientIM_PostHaircut : Not applicable
6.2 6.2.12 Eorheach cIe(ajrlr;g s:,rwce, total initial margin held, split zoAn-Cz:sh zopmn:t')-'dlAtles »tOther; Total split by House and Client; Pre- HouselM_PreHaircut : Not applicable HouselM_PreHaircut : Not applicable
Y house and clien aircutand Fost Hair-cu HouselM_PostHaircut : Not applicable HouselM_PostHaircut : Not applicable
3/31/2019 ClientIM_PreHaircut : Not applicable 12/31/2018 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
by house and client

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

3/31/2019

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

3/31/2019

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

12/31/2018

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

12/31/2018

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).

3/31/2019

HouselM_PreHaircut : HK$3,835,679,000.00
HouselM_PostHaircut : HK$3,816,500,605.00
ClientIM_PreHaircut : HKS0.00
ClientIM_PostHaircut : HK$0.00

12/31/2018

HouselM_PreHaircut : HK$3,395,398,000.00
HouselM_PostHaircut : HK$3,378,421,010.00
ClientIM_PreHaircut : HK$0.00
ClientIM_PostHaircut : HKS0.00

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

3/31/2019

Not applicable

12/31/2018

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

3/31/2019

Expected shortfall HVaR with EWMA model plus
stress scenarios

12/31/2018

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

3/31/2019

2013-11-25

12/31/2018

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

3/31/2019

SIGMA - System of InteGrated Margining Analysis

12/31/2018

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

3/31/2019

2013-11-25

12/31/2018

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

3/31/2019

99.40%

12/31/2018

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

3/31/2019

2013-11-25

12/31/2018

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

3/31/2019

5 years

12/31/2018

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

3/31/2019

2013-11-25

12/31/2018

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

3/31/2019

12/31/2018

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

3/31/2019

2013-11-25

12/31/2018

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)

3/31/2019

5 days

12/31/2018

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

3/31/2019

2013-11-25

12/31/2018

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

3/31/2019

Not applicable

12/31/2018

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

3/31/2019

Daily

12/31/2018

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 3/31/2019 2013-11-25 12/31/2018 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 3/31/2019 0 12/31/2018 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. 3/31/2019 Daily 12/31/2018 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. 3/31/2019 End of Day 12/31/2018 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 3/31/2019 1667 The calculétion Qf .number of observations of a_ccount for back{ 12/31/2018 4454 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'ls'should'lnclude, for e?ch clearing ser\{lce and‘each 3/31/2019 100.00% 12/31/2018 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 3/31/2019 HKDO.00 12/31/2018 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 3/31/2019 HKDO.00 12/31/2018 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 3/31/2019 HKD82,675,574.45 12/31/2018 HKD75,174,007.86
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 3/31/2019 HKD231,032,334.61 12/31/2018 HKD171,261,217.22
6.8 6.8.1 Ma)‘dmum aggregate initialﬂ margin call on any given Maximum aggregate initial margin call on any given business day 3/31/2019 HKD24,833,173.04 12/31/2018 HKD17,591 761.07
business day over the period over the period
7.1 7.11 Liquidity Risk State whether the clearing service maintains sufficient liquid 3/31/2019 Cover 1 12/31/2018 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 3/31/2019 i 12/31/2018 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 3/31/2019 P R P 12/31/2018 ® R UM
Not applicable Not applicable
7.1 7.1.4  |Liquidity Risk Si d iti f qualifying liquid f h cleari
1quicity Ris ize 'an composition ot quall y‘|ng ‘au! resour‘ces or eac, ¢ ea.rmg SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
service; (c) Secured cash deposited at commercial banks (including 3/31/2019 i 12/31/2018 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 3/31/2019 SizeAndCompositionOfQualifyingLiquidResources : 12/31/2018 SizeAndCompositionOfQualifyingLiquidResources :
service; nsecured cash deposited at commercial banks HKD4,531,992,000.00 HKD4,530,295,000.00
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 3/31/2019 > e 12/31/2018 . TG
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 3/31/2019 USD 1,723,885,300.00 12/31/2018 USD 1,341,719,700.00
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 3/31/2019 SizeAndCompositionOfQualifyingLiquidResources : 12/31/2018 SizeAndCompositionOfQualifyingLiquidResources :
with prearranged and highly reliable funding arrangements even in Not applicable Not applicable
extreme but plausible market conditions
7.1 7.1.9 Liquidity Risk Size and composition of qualifying liquid resources for each clearing 3/31/2019 SizeAndCompositionOfQualifyingLiquidResources : 12/31/2018 SizeAndCompositionOfQualifyingLiquidResources :
service; (h) other Not applicable Not applicable
7.1 7.1.10 |[Liquidity Risk State Whether the CCP has routine access to central bank liquidity 3/31/2019 No 12/31/2018 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, 3/31/2019 regarding schedule of payment or priority for 12/31/2018 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 3/31/2019 HKDO0.00 12/31/2018 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
default ‘?fanyls'”glz ?a"f'cc'j?a”t and its affiliates ('”C'“d'”g 3/31/2019 SameDayPayment_Total : HKD : 1,053,803,361.40 Al fizures are in HKD eauivalent 12/31/2018 SameDayPayment_Total : HKD : 1,016,747,733.47 Al fizures are in HKD eauivalent
igu i uivi : igu i uivi L
transactions cleared for indirect participants) in extreme but MultiDayPayment_Total : HKD : 2,356,375,951.00 E 4 MultiDayPayment_Total : HKD : 2,273,517,048.00 & %
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 3/31/2019 0 12/31/2018 0

much.;
No. of days in quarter




7.3 7.33 Liquidity Risk Number of busmejss_day_s, |f any, on whlcf_w the _a_bove a_mount AmountExceeded : EUR0.00
exceeded its qualifying liquid resources (identified as in 7.1, and AmountExceeded : CNH0.00 AmountExceeded : HKD0.00
available at the point the breach occurred), and by how much; 3/31/2019 AmountExceeded HKDOIOO 12/31/2018 AmountExceeded : USD0.00
’ ’ Al tE ded : CNHO0.00
Amount of excess on each day AmountExceeded : USD0.00 mountExceede
7.3 7.3.4 |Liquidity Risk Actual largest intraday and multiday payment obligation of a single
ici i ili i i i S DayP. t_Total : HKD : 109,522,327.79
participant and its affiliates (including transactions cleared for SameDayPayment_Total : HKD : 111,145,192.19 . ‘ ‘ . ‘ amé ayPayment_Tota ‘ ' ' . .
indirect participants) over the past twelve months; Peak day e et Totel] & [ 2 5017, 175, 50 6 All figures are in HKD equivalent. The figure in MultiDayPayment_Total : HKD : 209,295,727.52 All figures are in HKD equivalent. The figure in
MultiDayPayment : HKD : 317,173,733.96 yray v ) yrayment : &150: 4. yray v
actual PnL. MultiDayPayment : HKD : 209,295,727.52 actual PnL.
MultiDayPayment : USD : 0.00
7.3 [735 |Uquidity Risk ESt'lr:_‘gtEd 'arge“tsaz‘l?"d:y and, Wierel re'e"ta“t' '””ad;:’ :“d u SameDayPayment : HKD : 208,565,043.95 SameDayPayment : HKD : 231,396,325.92
E‘“ ! aydpzym;”dof |g|a '?" In eac | relevan C”"e"dcY aff,‘l’,"c’” SameDayPayment : USD : 1,112,393,228.55 SameDayPayment : USD : 1,120,407,736.32
" clak:i?e t e t'e . tIo ar:iyfsm'g Z'par:mpi'm' . tlts' . ”tates 3/31/2019 SameDayPayment : EUR : 6,45,391.71 All figures are in HKD equivalent 12/31/2018 SameDayPayment : EUR : 5,154,510.56 All figures are in HKD equivalent
g”c ”l '”"%blransack'onsc :?fe 0; in "edcl palz‘ icipants) in ex remed MultiDayPayment : HKD : 466,365,616.00 g q : MultiDayPayment : HKD : 517,417,914.50 e q :
ut "ia‘l‘s' e market conditions; Forward looking measure reporte MultiDayPayment : USD : 2,487,386,876.74 MultiDayPayment : USD : 2,505,307,860.94
quarterly MultiDayPayment : EUR : 15,530,368.00 MultiDayPayment : EUR : 11,525,836.00
7.3 7.3.6 Liquidity Risk Number of business days, if any, on which the above amounts NumberOfDays_CNH : 0
exceeded its qualifying liquid resources in each relevant currency NumberOfDays_HKD : 0 NumberOfDays_CNH : 0
(as identified in 7.1 and available at the point the breach occurred), 3/31/2019 NumberOfDays_USD : 0 12/31/2018 NumberOfDays_HKD : 0
and by how much NumberOfDays_EUR : 0 NumberOfDays_USD : 0
7.3 7.3.7 Liquidity Risk Report the number‘of busme?s dafys,.lf any, on wfluch the above AmountExceeded : HKD0.00
amounts exceeded its qualifying liquid resources in each relevant AmountExceeded : USD0.00 AmountExceeded : HKD0.00
currency (as identified in 7.1 and available at the point the breach 3/31/2019 J————— EUR0.00 12/31/2018 AmountExceeded : USD0.00
; ’ . Al tE ded : CNH0.00
occurred), and by how much; Amount of excess on each day AmountExceeded : CNHO.00 mountExceede
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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 100.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 100.00% 12/31/2018 100.00%
131 13.1.1 [quantitative information related to defaults Quantitati\(e -irTformatiFJn related to defaults; Amount of loss versus 3/31/2019 Not applicable 12/31/2018 Not applicable
amount of initial margin
13.1 13.1.2 [quantitative information related to defaults Quantftative information related to defaults; Amount of other 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 0.00%
transactions
14.1 14.1.3 |Total Client Positions held as a share of notional values |Total 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 3/31/2019 Not applicable 2 W 12/31/2018 Not applicable a7 w
i 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 3/31/2019 Not applicable 2 W 12/31/2018 Not applicable a7 w
) account. account.
transactions
15.1 15.1.1 i i | liqui fi i
5 5 General business risk Value of liquid net assets funded by equity 12/31/2018 HKD451,412,000.00 12/31/2018 HKD451,412,000.00
15.1 15.1.2 |G | busi isk Si ths of t ti
eneral business ris i months of current operating expenses 12/31/2018 HKDA40,286,000.00 12/31/2018 HKDA40,286,000.00
15.2 15.2.1 i isk; Fi ial Discl T
5 5 General business risk; Financial Disclosures otal Revenue 12/31/2018 HKD27,061,000.00 12/31/2018 HKD27,061,000.00
15.2 15.2.2 |G | busi isk; Fi ial Discl Total E dit!
eneral business risk; Financial Disclosures otal Expenditure 12/31/2018 HKD79,529,000.00 12/31/2018 HKD79,529,000.00
15.2 15.2. i isk; Fi ial Discl i
5 5.2.3 [General business risk; Financial Disclosures Profits 12/31/2018 HKD-44,408,000.00 12/31/2018 HKD-44,408,000.00
15.2 1524 |G | busi isk; Fi ial Discl Total Asset:
eneralbusiness risi; Financial Disclosures otal Assets 12/31/2018 HKDS,732,921,000.00 12/31/2018 HKDS,732,921,000.00
15.2 15.2. i isk; Fi ial Discl T Liabiliti
5 5.2.5 [General business risk; Financial Disclosures otal Liabilities 12/31/2018 HKD6,010,674,000.00 12/31/2018 HKD6,010,674,000.00
152 [15.2.6 |G | busi isk; Fi ial Discl Explain if collateral posted by cleari ticipants is held ff
eneralbusiness risk; Financial Disclosures t:pglcnp: Tyola era :oste Y clearing participants Is held on or o 12/31/2018 Cash collateral is held on the balance sheet. Non- 12/31/2018 Cash collateral is held on the balance sheet. Non-
N s balance shee cash collateral is held 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 12/31/2018 Nil 12/31/2018 Nil
15.3 15.3.1 |General business risk; Income breakdown Percentage of total income that comes from fees related to 12/31/2018 35.74% 12/31/2018 35.74%

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 12/31/2018 49.99% 12/31/2018 49.99%
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 3/31/2019 HKD3,835,679,000.00 12/31/2018 HKD3,395,398,000.00
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 3/31/2019 HKD2,649,269,000.00 12/31/2018 HKD2,544,434,000.00
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 3/31/2019 100.00% 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 rgverse_repo); as cash deposits at commercial banks 3/31/2019 0.00% 12/31/2018 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 3/31/2019 100.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 : 89.99% Percentage_HKD : 90.24%
deposits (including reverse repo) and money market funds by CCY; 3/31/2019 Percentage_USD : 1.82% 12/31/2018 Percentage_USD : 1.85%
Specify local currency in comments Percentage_EUR : 8.19% Percentage_EUR : 7.91%
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 3/31/2019 0.06 year 12/31/2018 0.03 year
deposits (including reverse repo) and money market funds
16.2 16.2.10 [How total c?sh rf}ceived fr‘om pa‘rticipants (16.1) is PercenFage of total participant cash invested in securities; Domestic 3/31/2019 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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; 3/31/2019 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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 3/31/2019 Percentage_USD : 0.00% 12/31/2018 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 3/31/2019 0.00% 12/31/2018 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- 3/31/2019 0 12/31/2018 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 asingle sttt e, 1R afial fimds ueer sttt ens, T afell s uietr
counterparty, and the size of that limit. management for each bank. 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, 25% of all funds under Clear's settlement bank, 25% of all funds under
3/31/2019 management for each bank. 12/31/2018 management for each bank.
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 3/31/2019 0 12/31/2018 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. 3/31/2019 0.00% 12/31/2018 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) 3/31/2019 Not applicable 12/31/2018 Not applicable
16.3 16.3.2 [Rehypothecation of participant assets (ie non-cash) Total value of participant non-cash rehypothecated (Default fund) 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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) 3/31/2019 0.9995 12/31/2018 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 3/31/2019 1 12/31/2018 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 3/31/2019 DurationofFailure : 00:00:00 12/31/2018 DurationofFailure : 00:00:00
17.4  |17.4.1 [Recovery time objective(s) Recovery time objective(s) (e.g. within two hours) 3/31/2019 within 2 hours 12/31/2018 within 2 hours
18.1 18.1.1.1{Number of clearing members, by clearing service Number of general clearing members 3/31/2019 Not applicable 12/31/2018 Not applicable
18.1 18.1.1.2| Number of clearing members, by clearing service Number of direct clearing members 3/31/2019 2 12/31/2018 2
18.1 18.1.1.3[Number of clearing members, by clearing service Number of others category (Describe in comments) 3/31/2019 Not applicable 12/31/2018 Not applicable
18.1 18.1.2.1|Number of clearing members, by clearing service Number of central bank participants 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 Not applicable
18.1 18.1.2.3|Number of clearing members, by clearing service Number of bank participants 3/31/2019 2 12/31/2018 21
18.1 18.1.2.4[Number of cleari bers, by cleari i Number of oth ticipants (Describe i t
umber of clearing members, by clearing service umber of other participants (Describe in comments) 3/31/2019 1 CCB International Securities Limited is Licensed Corporation 12/31/2018 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 3/31/2019 7 12/31/2018 7
18.1 18.1.3.2|Number of clearing members, by clearing service Number of foreign participants 3/31/2019 15 12/31/2018 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 3/31/2019 AveragelnQuarter : 62.71% 12/31/2018 AveragelnQuarter : 66.96%
ve clearing members, Including bo ouse and client, in PeakinQuarter : 65.43% PeaklnQuarter : 67.80%
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 3/31/2019 AveragelnQuarter : Not Applicable Not applicable to OTC Clear because as of 31 Mar 2019 OTC 12/31/2018 AveragelnQuarter : Not Applicable Not applicable to OTC Clear because as of 31 Dec 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 3/31/2019 AveragelnQuarter : Not Applicable 12/31/2018 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 3/31/2019 AveragelnQuarter : 68.87% 12/31/2018 AveragelnQuarter : 68.02%
've clearing members, Including both house and client, in PeakInQuarter : 72.25% PeakInQuarter : 69.96%
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 3/31/2019 AveragelnQuarter : Not applicable Not applicable to OTC Clear because as of 31 Dec 2018 OTC 12/31/2018 AveragelnQuarter : Not applicable Not applicable to OTC Clear because as of 31 Dec 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 post'ed bY the largest ten clearing members, including 3/31/2019 AveragelnQuarter : Not apPIicabIe 12/31/2018 AveragelnQuarter : Not ap?licable
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 3/31/2019 54.80% 12/31/2018 56.75%
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 31 Mar 2019 OTC Not licable to OTC Clear b f 31 Dec 2018 OTC
Perce{ntage of partlcmar\t contrlputlons to the' default fund 3/31/2019 Not Applicable ot applicable to ear because as o ar 12/31/2018 Not Applicable ot applicable to ear because as o ec
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 3/31/2019 Not Applicable 12/31/2018 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) 3/31/2019 0 12/31/2018 0
concentration of client clearing
19.1 19.1.2 |Tiered part'icipatio? arrangements, measures of Number of direct members that clear for clients 3/31/2019 0 12/31/2018 0
concentration of client clearing
19.1 19.1.3.1]|Ti icipati 3 li i i | i i . "
9 9-1.3.1Tiered ;tzarttAlapatfloer\ artralngernents measures of Percegt Of(ilsg:) thraniz:)c‘Ltlolns éttrlbutak;e t()) ﬂ;e tEp five clearing 3/31/2019 Not anplicable Not applicable to OTC Clear because as of 31 Mar 2019 OTC 12/31/2018 Not anplicable Not applicable to OTC Clear because as of 31 Dec 2018 OTC
concentration of client clearin members as clearing members) - Pea
: : ing ! ing [P Clear has less than 10 CMs that offer client clearing service. 2 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable OTC Clear does not have any FMI links so the required 12/31/2018 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
OTC : USD : Deliverable Forward

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

OTC:USD: In

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}ntial future exposure of the 3/31/2019 Not applicable 12/31/2018 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}tial future exposure to the IinkeFi CCPon 3/31/2019 Not applicable 12/31/2018 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 !inked CCP fell below the_ actual marlfed-to-market exposure to 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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, 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 Not applicable
Once-a-day
20.4 20.4.3 |FMI Links, Results of Back-testing coverage Achieved coverage level 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 Not applicable
CCP
20.5 20.5.1.2|FMI 'Llnks, Additional pre-funded financial resources Whether part of, additional to, or separate from the standard 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 3/31/2019 Not applicable 12/31/2018 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 OTC : HKD1
Average Daily Volumes the-Counter(OTC) or Exchange Traded (ETD) OTC: USD7 OTC: USDO
OTC : USD4 OTC : USD4
OTC : EURO OTC: USD2
3/31/2019 OTC : HKD6 12/31/2018 OTC : EURO
OTC: USD3 OTC : HKD3
OTC: CNY4 OTC : USD6
OTC : USDO OTC: CNY1
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 : HKD647,269,841.27 OTC: HKD351,515,151.52
Average Daily Volumes Over-the-Counter(OTC) or Exchange Traded (ETD) OTC : USD121,565,168.12 OTC:USD2,121,212.12
OTC : USD150,107,936.51 OTC : USD77,365,757.58
OTC : EUR1,238,095.24 OTC : USD68,560,606.06
3/31/2019 OTC : HKD2,561,396,825.40 12/31/2018 OTC : EUR1,757,575.76
OTC : USD69,320,477.90 OTC : HKD1,019,181,818.18
OTC : CNY401,206,349.21 OTC : USD38,195,151.52
OTC : USD698,412.70 OTC : CNY130,606,060.61
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 OINEE RN E W ETATEEI 2
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
OTC : EUR : Not applicable OTC: USD : Not applicable
3/31/2019 OTC: HKD : Not applicable 12/31/2018 OTC : EUR : Not applicable
OTC : USD : Not applicable OTC: HKD : Not applicable
OTC : CNY : Not applicable OTC: USD : Not applicable
OTC : USD : Not applicable 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 UTE S TIRD RO
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC: USD : IRD CuGEUEDE LY
OTC: USD : IRD ires UED (LY
OTC: EUR : IRD GuGEUEDE Y
3/31/2019 OTC: HKD : IRD 12/31/2018 OTC: EUR : IRD
OTC: USD : IRD QUSRI
OTC: CNY : IRD ires UED Y
OTC: USD : EX 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 YL TR Dd'\'fb LY
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC : USD : Cross Currency Swap O 8 LD 8 il ST
OTC : USD : Cross Currency Swap
OTC : USD : Cross Currency Swap
BE « IR - fieriess: et Sms OTC : USD : Cross Currency Swap
3/31/2019 12/31/2018 OTC: EUR : Interest Rate Swap




232 [23.2.4 [Disclosure of rules, key procedures, and market data; | Defines the Product Code for volumes reported in Disclosure OTC : HKD : Not applicable OTCTHRD TNOT AppIicante
Average Daily Volumes References 23.1.1, 23.1.2 and 23.2.1 OTC : USD : USD/CNH OTC : USD : Not Applicable
OTC : USD : USD/HKD OTC: USD : USD/CNH
OTC : EUR : Not applicable OTC: USD: USD/HKD
3/31/2019 OTC : HKD : Not Applicable 12/31/2018 OTC: EUR : Not applicable
OTC : USD : Not Applicable OTC: HKD : Not applicable
OTC: CNY : Not Applicable OTC: USD : Not applicable
OTC : USD : USD/CNH 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 : 25.78 MarkitWire : 17.55
Execution Facility matching/confirmation venue 3/31/2019 TradeServ : 0.00 12/31/2018 TradeServ : 0.00
Traiana: 0.13 Traiana : 0.00
233 23.3.2 [Disclosure of rules, key procedures, and market data; Notional contract values submitted by Execution facility or MarkitWire : 50,305,079,560 MarkitWire : 24,612,784,119
Execution Facility matching/confirmation venue 3/31/2019 TradeServ : 0.00 12/31/2018 TradeServ : 0.00

Traiana : 2,000,000.00

Traiana : 0.00




