PFMI

Princi
rinclp Disclosure . . . . Current Quarter Current Quarter Current Quarter Current Quarter Current Quarter Current Quarter
le Disclosure Title Disclosure Description
Reference - Report Date - Data - Notes - Report Date - Data - Notes
Refere
nce
Total value of default resources Prefunded - Own Capital Before;
(exclydlng |n.|t|al. and retained variation margin), split by [Reported as at quarter end 31/12/2020 HKD150,000,000.00 30/9/2020 HKD150,000,000.00
clearing service if default funds are segregated by
clearing service
4.1 4.1.2 Total value of default resources Prefunded - Own Capital Alongside;
(EXC|l‘JdIng |n.|t|all and retained variation margin), split by [Reported as at quarter end 31/12/2020 HKDO0.00 30/9/2020 HKDO.00
clearing service if default funds are segregated by
clearing service
4.1 413 Total value of default resources Prefunded - Own Capital After;
(exclydlng |n.|t|al. and retained variation margin), split by [Reported as at quarter end 31/12/2020 HKD90,466,990.40 30/9/2020 HKD87,995,563.98
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;
(EXC|l‘JdIng |n.|t|all and retained variation margin), split by [Reported as at quarter end 31/12/2020 HKD1,838,588,237.99 30/9/2020 HKD1,522,257,378.56
clearing service if default funds are segregated by
clearing service
4.1 415 Total value of default resources Prefunded - Aggregate Participant Contributions - Post-Haircut
(exclydlng |n.|t|al. and retained variation margin), split by [Posted; 31/12/2020 HKD2,701,555,105.00 30/9/2020 HKD2,636,796,749.00
clearing service if default funds are segregated by Reported as at quarter end
clearing service
4.1 4.1.6 Total value of default resources Prefunded - Other;
(EXC|l.Jding in.itial. and retained variation margin), split by [Reported as at quarter end 31/12/2020 HKDO.00 30/9/2020 HKDO.00
clearing service if default funds are segregated by
clearing service
4.1 4.1.7 Total value of default resources Committed - Own/parent funds that are committed to address a
(exclydlng |nl|t|all and retained variation margin), split by [participant default (or round of participant defaults); 31/12/2020 HKDO0.00 30/9/2020 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);
clearing 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 requirement for Clearing Members. However, if the
aggregate funded Clearing Members’ contribution to the aggregate funded Clearing Members’ contribution to the
default fund falls below, or is expected to fall below, 75% of default fund falls below, or is expected to fall below, 75% of
the last calculated value of the aggregated funded Clearing the last calculated value of the aggregated funded Clearing
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
31/12/2020 HKDO0.00 been utilized in full, or are expected to be utilized in full, each 30/9/2020 HKDO0.00 been utilized in full, or are expected to be utilized in full, each
non-defaulting Clearing Member will be obligated to 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
4.1 419 Total value of default resources Committed - Aggregate participant commitments to replenish the
(exclyding inlitiall and retained variation margin), split by |default fund tloldeal with a subsequent Fa?rFicipanF qefault for 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 round of part!c!pant defaults) after the initial participant default (or 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 round 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
31/12/2020 HKD3,677,176,475.98 non-defaulting Clearing Member will be obligated to 30/9/2020 HKD3,044,514,757.12 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;
(exclydlng |nl|t|all and retained variation margin), split by |[Reported as at quarter end 31/12/2020 HKDO0.00 30/9/2020 HKDO.00
clearing service if default funds are segregated by
clearing service
4.2 421 Keep Kcep - Keep need only be reported by those CCPs which are, or seek
to be a "qualifying CCP" under relevant law 31/12/2020 HKD2,261,963.00 Reporting is based on BCBS282 Basel capital requirements. 30/9/2020 HKD2,232,502.00 Reporting is based on BCBS282 Basel capital requirements.
4.3 4.3.1 Value of pre-funded default resources (excluding initial |Cash deposited at a central bank of issue of the currency
i iati i i ; PreHaircut : HKD0.00 PreHaircut : HKD0.00
and lreta‘lned variation rlnargm) held for each clearing concerned; ) ) 31/12/2020 rel alrcu 30/9/2020 rel alrcu
service, in total and split by Reported as at quarter end; Pre-Haircut and Post-Haircut PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 432 Value of pre-funded default resources (excluding initial [Cash deposited at other central banks;
i iati i i ; Pre-Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
and .reta_lned variation margln) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 b 30/9/2020 b
service, in total and split by PostHaircut : HKDO0.00 PostHaircut : HKD0.00
43 433 Value of pre-funded default resources (excluding initial |Secured cash deposited at commercial banks (including reverse
and retained variation margin) held for each clearing repo); . .
PreHaircut : HKD0.00 PreHaircut : HKD0.00
service, in total and split by Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 30/9/2020

PostHaircut : HKD0.00

PostHaircut : HKD0.00




4.3 434 Value of pre-funded default resources (excluding initial |Unsecured cash deposited at commercial banks;
and retained variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKD2,730,097,000.00 30/9/2020 PreHaircut : HKD2,666,155,102.00
service, in total and split by PostHaircut : HKD2,701,555,105.00 PostHaircut : HKD2,636,796,749.00
43 435 Value of pre-funded default resources (excluding initial [Non-Cash Sovereign Government Bonds - Domestic;
and .reta_ined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKDO0.00 30/9/2020 PreHaircut : HKDO0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3 4.3.6 Value of pre-funded default resources (excluding initial |Non-Cash Sovereign Government Bonds - Other;
and ‘retaAined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKD0.00 30/9/2020 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.7 Value of pre-funded default resources (excluding initial [Non-Cash Agency Bonds;
and .reta_ined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKDO0.00 30/9/2020 PreHaircut : 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 ‘retaAined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKD0.00 30/9/2020 PreHaircut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 439 Value of pre-funded default resources (excluding initial [Non-Cash Corporate bonds;
and .reta_ined variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKDO0.00 30/9/2020 PreHaircut : 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 margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHai!’cut : HKD0.00 30/9/2020 PreHai'rcut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4311 Value of pre-funded default resources (excluding initial [Non-Cash Commodities - Gold;
and lreta{ined variation rlnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKDO0.00 30/9/2020 PreHaircut : 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 margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHai!’cut : HKD0.00 30/9/2020 PreHai'rcut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.13 Value of pre-funded default resources (excluding initial [Non-Cash Commodities - Mutual Funds / UCITs;
and lreta{ined variation rlnargin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKDO0.00 30/9/2020 PreHaircut : 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 margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHai!’cut : HKD0.00 30/9/2020 PreHai'rcut : HKD0.00
service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43 4.3.15 Value of pre-funded default resources (excluding initial |In total.
and retained variation margin) held for each clearing Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2020 PreHaircut : HKD2,730,097,000.00 30/9/2020 PreHaircut : HKD2,666,155,102.00
service, in total PostHaircut : HKD2,701,555,105.00 PostHaircut : HKD2,636,796,749.00
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. 31/12/2020 Coverl 30/9/2020 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 31/12/2020 5 30/9/2020 5
covered by the default fund.
4.4 443 Credit Risk Disclosures For each clearing service, the estimated largest aggregate stress
loss (in excess of initial margin) that would be caused by the
default of any single participant and its affiliates (including PeakDayAmountinPast12Months : HKD- PeakDayAmountInPast12Months : HKD-
i indi ici i 1,293,380,497.49 1,356,173,118.27
trans?ctlons cleared fc?r.lndlrect participants) |n' extreme b.ut 31/12/2020 ) 30/9/2020 .
plausible market conditions; Peak day amount in the previous 12 MeanAverageOverPrevious12Months : HKD- MeanAverageOverPrevious12Months : HKD-
months and mean average over the previous 12 months 983,342,000.31 1,029,314,563.36
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 31/12/2020 0 30/9/2020 0
excess of initial margin).
4.4 445 it Risk Discl Thi in 4.4.3 which | pre-fi faul
Credit Risk Disclosures e amount in 4.4.3 which exceeded actual pre-funded default 31/12/2020 AmountExceeded : HKD0.00 30/9/2020 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 31/12/2020 PeakDayAmountInPast12Months : HKD0.00 30/9/2020 PeakDayAmountinPast12Months : HKD0.00
participants); Peak day amount in the previous 12 months and MeanAverageOverPrevious12Months : HKD0.00 MeanAverageOverPrevious12Months : HKD0.00
mean average over the previous 12 months
4.4 4.4.7 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 PeakDayAmountinPast12Months : HKD- The figures represent the sum of the largest two Clearing PeakDayAmountinPast12Months : HKD- The figures represent the sum of the largest two Clearing
transactions cleared for indirect participants) in extreme but 31/12/2020 2,512,746,872.73 Members’(CM’s) EULs. The scenario which generates the 30/9/2020 2,017,788,318.79 Members’(CM’s) EULs. The scenario which generates the
plausible market conditions; Peak day amount in the previous 12 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
months and mean average over the previous 12 months 1,739,195,437.95 generates the second largest CM’s EUL. 1,699,860,968.58 generates the second largest CM’s EUL.
4.4 448 Credit Risk Disclosures Number of business days, if any, on which the above amount
4.4.7 -fi faul i
_( 4 ) exce.eded actual pre-funded default resources (in excess of 31/12/2020 0 30/9/2020 0
initial margin) and by how much.
4.4 4.49 Credit Risk Disclosures The amount in 4.4.7 which exceeded actual pre-funded default
resources (in excess of initial margin) 31/12/2020 AmountExceeded : HKD0.00 30/9/2020 AmountExceeded : HKD0.00




4.4 4.4.10 Credit Risk Disclosures For each clearing service, what was the actual largest aggregate
credit exposure (in excess of initial margin) to any two participants
and their affiliates (including transactions cleared for indirect 31/12/2020 PeakDayAmountInPast12Months : HKD0.00 30/9/2020 PeakDayAmountinPast12Months : HKD0.00
participants)? MeanAverageOverPrevious12Months : HKD0.00 MeanAverageOverPrevious12Months : HKDO0.00
Description: PeakDayAmountInPrevious12Months;
MeanAverageOverPrevious12Months
5.1 5.1.1 /r-]\s.setst:hglb:.e Zs 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-
aireuts appie 31/12/2020 Clear/Risk-Management/Collateral- 30/9/2020 Clear/Risk-Management/Collateral-
Management?sc_lang=en Management?sc_lang=en
5.2 5.2.1 tASStEtS;IIfgIb:f for pre-funde:tiartlapan:‘cor:r!buttlons §S:EtTtEllglblE for pre(;f:hnded paril}apfﬁ? co:trlbu?lo;\s(;(;‘tffge . http://www.hkex.com.hk/Services/Clearing/OTC- https//www.hkex.com.hk/Services/Clearing/OTC-
° .e e_ au. resources, and the respective haircuts etault resources, and the respective haircuts appiled {if difteren 31/12/2020 Clear/Risk-Management/Collateral- 30/9/2020 Clear/Risk-Management/Collateral-
applied (if different from 5.1) from 5.1)
Management?sc_lang=en Management?sc_lang=en
5.3 5.3.1 Results of testing of haircuts Confidence interval targeted through the calculation of haircuts 31/12/2020 99.00% 30/9/2020 99.00%
53 5.3.2 Results of testing of haircuts Assumed holding/liquidation period for the assets accepted 31/12/2020 1day 30/9/2020 1day
5.3 5.3.3 Results of testing of haircuts Look-back period used for testing the haircuts 31/12/2020 SyeEs 30/9/2020 SyeEs
53 534 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 31/12/2020 0 30/9/2020 0
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 : 3,710,843,367.31 House_Net : 4,724,577,903.00
split by house and client and Client_Gross : 0.00 . y . Client_Gross : 0.00 . . .
(or combined total if not segregated) total(if not segregated); 31/12/2020 Client_Net : 12,105,213.67 Client figures has included ISA. 30/9/2020 Client_Net : 2,448,530 47 Client figures has included ISA.
Total : 3,722,948,580.98 Total : 4,727,026,442.47
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 HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
by house and client concerned; Total split by House and Client;Pre-Haircut and Post HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
Hair-cut 31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
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 : N/A HouselM_PreHaircut : N/A
by house and client Client; Pre-Haircut and Post-Haircut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.3 For each clearing service, total initial margin held, split |Secured cash deposited at commercial banks (including reverse HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
by house and client repo); Total split by House and Client; Pre-Haircut and Post-Haircut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.4 For each clearing service, total initial margin held, split |Unsecured cash deposited at commercial banks; Total split by
by house and client House and Client; Pre-Haircut and Post Hair-cut
HouselM_PreHaircut : HK$6,854,819,000.00 HouselM_PreHaircut : HK$7,756,862,000.00
HouselM_PostHaircut : HK$6,777,831,715.00 HouselM_PostHaircut : HK$7,676,331,720.00
31/12/2020 ClientIM_PreHaircut : HK$44,018,000.00 30/9/2020 ClientIM_PreHaircut : HK$15,502,000.00
ClientIM_PostHaircut : HK$43,709,874.00 ClientIM_PostHaircut : HK$15,393,486.00
6.2 6.2.5 Eorheach cIee(z;lr;g service, total initial margin held, split :on-CashdS(?l\l/erefﬁn G:v.ernmen; 'E:ond: -‘Domestlc; Total split by HouselM_PreHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
Y house and client ousean ient;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$0.00 HouselM_PostHaircut : HK$0.00
31/12/2020 ClientIM_PreHaircut : HK$0.00 30/9/2020 ClientIM_PreHaircut : HK$0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.6 Eorheach cIee(z;lr;g service, total initial margin held, split :on-CashdS(?l\l/erefﬁn G:v.ernmen; 'E:ond: -‘Other; Total split by HouselM_PreHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
Y house and client ousean ient;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$0.00 HouselM_PostHaircut : HK$0.00
31/12/2020 ClientIM_PreHaircut : HK$0.00 30/9/2020 ClientIM_PreHaircut : HK$0.00
ClientIM_PostHaircut : HK$0.00 ClientIM_PostHaircut : HK$0.00
6.2 6.2.7 Eorheach cIee(z;lr;g service, total initial margin held, split :cnln-Cash gg:ncyHB(lJnds; Total split by House and Client;Pre- HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
v house and client aircut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.8 Eorheach clezrng service, total initial margin held, split gon;-‘c;?sh Statz/;nunlfllpal bonds; Total split by House and Client; HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
v house and client re-Haircut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.9 Eorheach clezrng service, total initial margin held, split :0‘n-Cash Zoprpor:tel bonds; Total split by House and Client; Pre- HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
v house and client aircut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.10 Eorheach clezrng service, total initial margin held, split gon-(?ash Eq:ItIES;IM et ! M ottt HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
Y house and client CI('ESC?II'CIIO:' H°F‘Set a_retli;rc:t,t:l{se ¢ '_I' ‘:slt”\:“’;m"_‘ ireut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
lentiM_Prenaircut, ClientiM_Posthaircut, TotallM_FreHaircut, 31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A

TotallM_PostHaircut

ClientIM_PostHaircut : N/A

ClientIM_PostHaircut : N/A




6.2 6.2.11 For each clearin_g service, total initial margin held, split Non-C_as_h Commodities - Golfj; ) HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
by house and client D?scnptlon: HoeseIM_I?reHalrcut, Hou}selM_PostHawcut, ) HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut, ClientiM_PostHaircut, TotallM_PreHaircut, 31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
TotallM_PostHalrcut ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.12 For each clearin_g service, total initial margin held, split No_n-Cash Commodi.ties - Other; Total split by House and Client; Pre| HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
by house and cllent Halrcut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.13 For each clearin_g service, total initial margin held, split Non-Ca?sh - Mutual Funt_is / UCITs; Total split by House and Client; HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
by house and cllent Pre-Halrcut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.14 For each clearin_g service, total initial margin held, split Non-Cafh - Other; Total split by House and Client; Pre-Haircut and HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
by house and client Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
31/12/2020 ClientIM_PreHaircut : N/A 30/9/2020 ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A ClientIM_PostHaircut : N/A
6.2 6.2.15 For each clearing service, total initial margin held, split |For each clearing service, total initial margin held, split by house
by house and client and client (if segregated).
HouselM_PreHaircut : HK$6,854,819,000.00 HouselM_PreHaircut : HK$7,756,862,000.00
HouselM_PostHaircut : HK$6,777,831,715.00 HouselM_PostHaircut : HK$7,676,331,720.00
31/12/2020 ClientIM_PreHaircut : HK$44,018,000.00 30/9/2020 ClientIM_PreHaircut : HK$15,502,000.00
ClientIM_PostHaircut : HK$43,709,874.00 ClientIM_PostHaircut : HK$15,393,486.00
6.3 6.3.1 Initial Margin rates on individual contracts, where the |Initial Margin rates on individual contracts where the CCP sets such 31/12/2020 N/A 30/9/2020 N/A
CCP sets such rates rates
6.4 6.4.1 Type of initial margin model used (e.g. portfolio Type of IM Model
:Ir:zutlr?:ir;yo:nrc:zkelaigersei:st:;:;:;tee:?:rlzz:rr:gi:;:’e\:llce 31/12/2020 Expected shortfall HVaR with'EWMA model plus 30/9/2020 Expected shortfall HVaR with'EWMA model plus
X ) ) - stress scenarios stress scenarios
margin model applied to that clearing service
6.4 6.4.2 Type of initial margin model used (e.g. portfolio Type of IM Model Change Effective Date
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 2013-11-25 30/9/2020 2013-11-25
margin model applied to that clearing service
6.4 6.4.3 Type of initial margin model used (e.g. portfolio IM Model Name
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 SIGMA - System of InteGrated Margining Analysis 30/9/2020 SIGMA - System of InteGrated Margining Analysis
margin model applied to that clearing service
6.4 6.4.4 Type of initial margin model used (e.g. portfolio IM Model Name Change Effective Date
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 2013-11-25 30/9/2020 2013-11-25
margin model applied to that clearing service
6.4 6.4.5 Type of initial margin model used (e.g. portfolio Single Tailed Confidence Level
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 99.40% 30/9/2020 99.40%
margin model applied to that clearing service
6.4 6.4.6 Type of initial margin model used (e.g. portfolio Single Tailed Confidence Level Change Effective Date
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 2013-11-25 30/9/2020 2013-11-25
margin model applied to that clearing service
6.4 6.4.7 Type of initial margin model used (e.g. portfolio Look Back Period
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 5 years 30/9/2020 5 years
margin model applied to that clearing service
6.4 6.4.8 Type of initial margin model used (e.g. portfolio Look Back Period Change Effective Date
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 2013-11-25 30/9/2020 2013-11-25
margin model applied to that clearing service
6.4 6.4.9 Type of initial margin model used (e.g. portfolio Adjustments
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 0 30/9/2020 0
margin model applied to that clearing service
6.4 6.4.10 Type of initial margin model used (e.g. portfolio Adjustments Change Effective Date
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 2013-11-25 30/9/2020 2013-11-25
margin model applied to that clearing service
6.4 6.4.11 Type of initial margin model used (e.g. portfolio Close Out Period (days)
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 5 days 30/9/2020 5 days

margin model applied to that clearing service




6.4 6.4.12 Type of initial margin model used (e.g. portfolio Close out period change Effective Date
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 2013-11-25 30/9/2020 2013-11-25
margin model applied to that clearing service
6.4 6.4.13 Type of initial margin model used (e.g. portfolio IM Rates Link
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 N/A 30/9/2020 N/A
margin model applied to that clearing service
6.4 6.4.14 Type of initial margin model used (e.g. portfolio Frequency of Parameter Review
simulation or risk aggregation) for each clearing service
and the key model design parameters for each initial 31/12/2020 Daily 30/9/2020 Daily
margin model applied to that clearing service
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 31/12/2020 2013-11-25 30/9/2020 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
FhAISA should llnclude, for ez?\ch clearing ser\{lce and‘each coverage held against any account fell below the actual marked-to- 31/12/2020 18 30/9/2020 17
initial margin model applied to that clearing service market 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. 31/12/2020 Daily 30/9/2020 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. 31/12/2020 End of Day 30/9/2020 End of Day
6.5 6.5.2 Results of back-testing of initial margin. At a minimum, |Number of observations
Fh'is' should linclude, for eajlch clearing ser\{ice and.each 31/12/2020 5656 The calculétion L?f pumber of observations of account for 30/9/2020 5385 The calculétion ?f r\umber of observations of a.ccount for
initial margin model applied to that clearing service back-testing existing accounts for accounts with trades back-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.include, for e;_:ch clearing serv_ice and'each 31/12/2020 99.68% 30/9/2020 99.68%
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))
Fh'IS' should lmclude, for eajlch clearing ser\{lce and.each have occurred, report on size of uncovered exposure; Peak size 31/12/2020 HKD-48,116,000.71 30/9/2020 HKD-48,116,000.71
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 .mclude, for e;_:ch clearing serv_lce and'each have occurred, report on size of uncovered exposure; Average Size 31/12/2020 HKD-10,785,139.61 30/9/2020 HKD-11,071,617.92
initial margin model applied to that clearing service
6.6 6.6.1 Avelta.ge Total Variatic.m Margin Paid to the CCP by Average Total Variation Margin Paid to the CCP by participants 31/12/2020 HKD95,831,816.53 Variation margin is a pay and collect (i.e. two payments; zero 30/9/2020 HKD79,467,171.45 Variation margin is a pay and collect (i.e. two payments; zero
participants each business each business net sum). net sum).
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 Vet e 5 0 [y i) @altaes (e (e [REymEmEs 22 Vs e (56 [y s @l fie G MEymaes 22
given business day over the period business day over the period 31/12/2020 HKD285,129,334.11 N BEEEY H2 W (LIS, 30/9/2020 HKD163,510,484.05 B E P HE WD (RIS
net sum). net sum).
6.8 6.8.1 Maximum aggregate initial margin call on any given Maximum aggregate initial margin call on any given business da
business daggovegr the period 8 V8 over the ergisd 8 8 V8 v Intra-day threshold-based calls count as initial margin. Initial Intra-day threshold-based calls count as initial margin. Initial
v P P 31/12/2020 HKD0.00 margin is only paid to the CCP (i.e. unilateral payment to the 30/9/2020 HKD15,714,047.02 margin is only paid to the CCP (i.e. unilateral payment to the
CCP). CCP).
7.1 7.11 Liquidity Risk State whethelr the clelarinlg servicle maintains sufficient liquid 31/12/2020 Cover1 30/9/2020 Cover 1
resources to 'Cover 1' or 'Cover 2'.
7.1 7.1.2 Liquidity Risk Size and composition of qualifying liquid resources for each 5 L. e . . ARt | el
SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
clearing service; (a) Cash deposited at a central bank of issue of the 31/12/2020 P %/A P 30/9/2020 P %/A P
currency concerned
7.1 7.13 Liquidity Risk Size and composition of qualifying liquid resources for each 5 - I X . e
SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
clearing service; (b) Cash deposited at other central banks 31/12/2020 ? T PO 30/9/2020 2 o U
7.1 7.1.4 Liquidity Risk Size and composition of qualifying liquid resources for each 5 L. e . . ARt | el
SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
clearing service; (c) Secured cash deposited at commercial banks 31/12/2020 P %/A P 30/9/2020 P %/A P
(including reverse repo)
71 715 Hauidity Risk Sllze énd comlpoAstloB of quallzymg:c;wd re?:o:rctes for each | bank 31/12/2020 SizeAndCompositionOfQualifyingLiquidResources : 30/9/2020 SizeAndCompositionOfQualifyingLiquidResources :
clearing service; (d) Unsecured cash deposited at commercial banks HKD6,945,859,000.00 HKD7,537,011,000.00
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 5 - e . . B Freref] Frerrf
’ SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
which collateral/security will be provided by the CCP if drawn) 31/12/2020 g N/A yingtia 30/2/2020 P N/A yret
including 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) u.nsecured c?mmltted lines of cre.dlt (ie which 31/12/2020 USD 1,898,981,359.77 30/9/2020 USD 1,899,310,093.77
the CCP 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 5 L. L . . ARt el
SizeAndCompositionOfQualifyingLiquidResources : SizeAndCompositionOfQualifyingLiquidResources :
with prearranged and highly reliable funding arrangements even in 31/12/2020 g N/A P 30/9/2020 o N/A B
extreme but plausible market conditions
7.1 7.19 Liquidity Risk Size aind composition of qualifying liquid resources for each 31/12/2020 SizeAndCompositionOfQualifyingLiquidResources : 30/9/2020 SizeAndCompositionOfQualifyingLiquidResources :
clearing service; (h) other N/A N/A
7.1 7.1.10 Liquidity Risk State whether the CCP has routine access to central bank liquidity 31/12/2020 No 30/9/2020 No

or facilities.




7.1 7.1.11 Liquidity Risk Details regarding the schedule of payments or priority for
allocating payments, if such exists, and any applicable rule, policy, There are no specific clauses in Rules or Procedures There are no specific clauses in Rules or Procedures
procedure, and governance arrangement around such decision 31/12/2020 regarding schedule of payment or priority for 30/9/2020 regarding schedule of payment or priority for
making. allocating payments. allocating payments.
7.2 7.21 Size and composition of any supplementary liquidity Size and composition of any supplementary liquidity risk resources
risk res.ourc_es _for each clearing service above those for each clearing service above those qualifying liquid resources in 31/12/2020 HKDO.00 30/9/2020 HKDO.00
qualifying liquid resources above. 7.1
7.3 7.3.1 Liquidity Risk Estimated largest same-day and, where relevant, intraday and
multiday payment obligation in total that would be caused by the
default of any single participant and its affiliates (including
X o o A SameDayPayment_Total : HKD : 744,736,199.77 " . . SameDayPayment_Total : HKD : 775,824,370.93 . . .
31/12/2020 All fi HKD lent. 30/9/2020 All fi HKD lent.
transactions cleared for indirect participants) in extreme but 12 MultiDayPayment_Total : HKD : 1,665,280,768.00 BHIEsiareing B leduivaien /3/ MultiDayPayment_Total : HKD : 1,734,796,032.00 BHIEsiare BB ednIvaien
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 31/12/2020 0 30/9/2020 0
much.;
No. of days in quarter
7.3 733 Liquidity Risk Numb;r;.ftbusmle.fssldayl/?, nf:ny, on whlcl?dth(eti?c;ve a‘m(;ulnt ; AmountExceeded : EUR0.00 AmountExceeded : EUR0.00
exc.eleble 'tsﬂ‘?ua 1 ':fh'q:’“ risources (; en 'd'E ES n 7 E" R AmountExceeded : CNH0.00 T AmountExceeded : CNHO.00
aAval a teaf © poin eh (rjeac oceurred), and by how much; AmountExceeded : HKD0.00 AmountExceeded : HKDO0.00
mount of excess on each day AmountExceeded : USD0.00 AmountExceeded : USD0.00
7.3 7.3.4 Liquidity Risk Actual largest intraday and multiday payment obligation of a single
participant and its affiliates (including transactions cleared for
indirect participants) over the past twelve months; Peak day SameDayPayment_Total : HKD : 143,841,730.35 All figures are in HKD equivalent. The figure in SameDayPayment_Total : HKD : 143,841,730.35 All figures are in HKD equivalent. The figure in
amount in previous twelve months 31/12/2020 MultiDayPayment_Total : HKD : 310,555,222.91 MultiDayPayment is based on actual PnL in 5-day Stress 30/9/2020 MultiDayPayment_Total : HKD : 310,555,222.91 MultiDayPayment is based on actual PnL in 5-day Stress
SameDayPayment : HKD : 143,841,730.35 Period of Risk (SPOR) and SameDayPayment is based on daily SameDayPayment : HKD : 143,841,730.35 Period of Risk (SPOR) and SameDayPayment is based on daily
MultiDayPayment : HKD : 310,555,222.91 actual PnL. MultiDayPayment : HKD : 310,555,222.91 actual PnL.
7.3 7.3.5 Liquidity Risk Estimated largest same-day and, where relevant, intraday and
multiday payment obligation in each relevant currency that would
be caused by the default of any single participant and its affiliates
(including transactions cleared for indirect participants) in extreme SameDayPayment : HKD : 85,950,589.13 SameDayPayment : HKD : 127,356,557.52
but plausible market conditions; Forward looking measure SameDayPayment : USD : 703,552,117.30 . . . SameDayPayment : USD : 740,113,597.02 . . .
ted rterl SameDayPayment : EUR : 3.947.091.54 All figures are in HKD equivalent. SameDayPayment : EUR : 4.617.880.63 All figures are in HKD equivalent.
reported quarterly 31/12/2020 MuItiDayI;/ayr‘;ent . HKD . ;L912,1911,36.().00 For each currer:)ciy, th:.\éicuf\/erltlirr]etqhuitren:'ernrt1 generated by the 30/9/2020 MultiDay;ayLent . HKD . 28;1,77},926.00 For each currer;ciy, ';h:‘jiofveurltli:r‘etqht;itrerT:'ernrt1 generated by the
MultiDayPayment : USD : 1,573,190,360.00 S ELCEEE MultiDayPayment : USD : 1,654,944,314.00 Hasetiar S
MultiDayPayment : EUR : 8,825,965.00 MultiDayPayment : EUR : 10,325,895.00
7.3 7.3.6 Liquidity Risk Number of business days, if any, on which the above amounts NumberOfDays_CNH : 0 NumberOfDays_CNH : 0
exceeded its qualifying liquid resources in each relevant currency NumberOfDays_HKD : 0 NumberOfDays_HKD : 0
(as identified in 7.1 and available at the point the breach occurred), 31/12/2020 NumberOfDays_USD : 0 30/9/2020 NumberOfDays_USD : 0
and by how much NumberOfDays_EUR : 0 NumberOfDays_EUR : 0
7.3 7.3.7 Liquidity Risk Reporttthe nun:jbedrl(t)f bu5||rl1e?s dﬁys,»;f any, on wrlnch thhe all)ove . AmountExceeded : HKDO.00 AmountExceeded : HKD0.00
amounts (excze et_f_l uniliymi IC|UI-| Lelso:rtc:s n ?atcthrel)evanh 31/12/2020 AmountExceeded : USD0.00 30/9/2020 AmountExceeded : USD0.00
currencz as Idebn Ihle n 'h'az avalta fe atthe poin hde reac AmountExceeded : EUR0.00 AmountExceeded : EUR0.00
occurred), and by how much; Amount of excess on each day AmountExceeded : CNH0.00 AmountExceeded : CNHO0.00
12.1 12.1.1 Percentage of settlements by value effected using a Percentage of settlements by value effected using a DvP
DvP, DvD or PvP settlement mechanism settlement mechanism 31/12/2020 0.00% 30/9/2020 0.00%
121 12.1.2 Percentage of settlements by value effected using a Percentage of settlements by value effected using a DvD
DvP, DvD or PvP settlement mechanism settlement mechanism 31/12/2020 0.00% 30/9/2020 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 31/12/2020 100.00% 30/9/2020 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 31/12/2020 0.00% 30/9/2020 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 31/12/2020 0.00% 30/9/2020 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 31/12/2020 100.00% 30/9/2020 100.00%
13.1 1. itative infa i | f itative infa i | f ; f
3 13.1.1 quantitative information related to defaults Quantltatlv.e .er ormatl_on related to defaults; Amount of loss versus 31/12/2020 N/A 30/9/2020 N/A
amount of initial margin
13.1 13.1.2 quantitative information related to defaults Quantlitative information related to defaults; Amount of other 31/12/2020 N/A 30/9/2020 N/A
financial resources used to cover losses
13.1 1.3, itative infa i | f itative infa i | f ; i i
3 13.1.3.1 quantitative information related to defaults Quafn.tltatlve information related to defaults; Proportion of client 31/12/2020 N/A 30/9/2020 N/A
positions closed-out
13.1 13.1.3.2 quantitative information related to defaults Qualnltitative information related to defaults; Proportion of client 31/12/2020 N/A 30/9/2020 N/A
positions ported
13.1 13.1.4 quantitative information related to defaults Quantitative information related to defaults; Appropriate
references to other published material related to the defaults 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 0.13% 30/9/2020 0.07%

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 31/12/2020 0.00% 30/9/2020 0.00%
transactions
14.1 14.1.3 Total Client Positions held as a share of noFls)naI values TotaAI 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 31/12/2020 N/A 30/9/2020 N/A
) account. account.
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 31/12/2020 N/A PP P 30/9/2020 N/A PP P
) account. account.
transactions
15.1 1. G I busi isk Value of liquid net ts funded b it
1511 eneratbusiness ris alue otfiquid net assets funded by equity 31/12/2020 HKD124,551,000.00 31/12/2019 HKD192,146,000.00
15.1 15.1.2 General business risk Six months of current operating expenses 31/12/2020 HKD43,036,000.00 31/12/2019 HKDA4,267,000.00
15.2 2. G I busi isk; Fi ial Discl Total R
1521 eneralbusiness risi; Financial Disclosures otalRevenue 31/12/2020 HKD49,192,000.00 31/12/2019 HKD39,382,000.00
15.2 15.2.2 General business risk; Financial Disclosures Total Expenditure 31/12/2020 HKDS7,968,000.00 31/12/2019 HKD77,920,000.00
15.2 2. G I busi isk; Fi ial Discl Profit
15.23 eneralbusiness risi; Financial Disclosures rotits 31/12/2020 HKD38,928,000.00 31/12/2019 HKD53,172,000.00
15.2 15.2.4 General business risk; Financial Disclosures Total Assets 31/12/2020 HKD10,457,061,000.00 31/12/2019 HKDS,530,052,000.00
15.2 2. G I busi isk; Fi ial Discl Total Liabiliti
1525 eneralbusiness risi; Financial Disclosures otal Habiities 31/12/2020 HKD9,642,714,000.00 31/12/2019 HKD7,755,533,000.00
15.2 15.2.6 General business risk; Financial Disclosures f})](plzlcnp:f cbolllateral :os:ed by clearing participants is held on or off 11/12/20% Cash collateral is held on the balance sheet. Non- 111272019 Cash collateral is held on the balance sheet. Non-
¢ 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 31/12/2020 Nil 31/12/2019 Nil
15.3 15.3.1 General business risk; Income breakdown Perc'er?tage of tot'al mcon"\e that comes from fees related to 31/12/2020 27.68% 31/12/2019 22.58%
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 31/12/2020 62.86% 31/12/2019 65.62%
16.1 16.1.1 Total cash (but not securities) received from Total cash (but not securities) received from participants,
participants, regardless of the form in which it is held, |regardless of the form in which it is held, deposited or invested,
deposited or invested, split by whether it was received |received as initial margin 31/12/2020 HKD6,898,837,000.00 30/9/2020 HKD7,772,364,000.00
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,
participants, regardless of the form in which it is held, |regardless of the form in which it is held, deposited or invested,
deposited or invested, split by whether it was received |[received as default fund contribution 31/12/2020 HKD2,659,168,000.00 30/9/2020 HKD2,596,852,000.00
as initial margin or default fund contribution
16.2 16.2.1 How total clash rleceived fr})m pa‘rticipants (16.1) is Ffercen'tage of total participant cash held as cash deposits 31/12/2020 100.00% 30/9/2020 100.00%
held/deposited/invested, including; (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
held/deposited/invested, including; (|nF|ud|ng through reverse replo); as cash deposits at central banks 31/12/2020 N/A 30/9/2020 N/A
of issue of 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
held/deposited/invested, including; (including through reverse repo); as cash deposits at other central 31/12/2020 N/A 30/9/2020 N/A
banks
16.2 16.2.4 How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits
held/deposited/invested, including; (including through revlerse repo); as cash deposits at commercial 31/12/2020 0.00% 30/9/2020 0.00%
banks (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
held/deposited/invested, including; (including through reverse repo); as cash deposits at commercial 31/12/2020 100.00% 30/9/2020 100.00%
banks (Unsecured)
16.2 16.2.6 How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits
held/deposited/invested, including; (including through reverse repo); in money market funds 31/12/2020 0.00% 30/9/2020 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
held/deposited/invested, including; (including through reverse repo); in other forms 31/12/2020 0.00% 30/9/2020 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
held/deposited/invested, including; (including through reverse repo); percentage split by currency of Percentage_HKD : 83.27% Percentage_HKD : 81.03%
these cash deposits (including reverse repo) and money market 31/12/2020 Percentage_USD : 5.98% 30/9/2020 Percentage_USD : 9.10%
funds by CCY; Specify local currency in comments Percentage_EUR : 10.75% Percentage_EUR : 9.87%
16.2 16.2.9 How total cash received from participants (16.1) is Percentage of total participant cash held as cash deposits
held/deposited/invested, including; (including t rough reyerse .repo), weighted average maturity of 31/12/2020 0.08 year 30/9/2020 0.09 year
these cash deposits (including reverse repo) and money market
funds
16.2 2. i fi ici 16.1) i P ici i i ities;
6 16.2.10 How total C§sh r?celved r.om pa_rtlupants( 6.1)is ercent?ge of toFaI participant cash invested in securities 31/12/2020 0.00% 30/9/2020 0.00%
held/deposited/invested, including; Domestic sovereign government bonds
16.2 16.2.11 How total clash rleceived fr})m participants (16.1) is Percenltage of total participant cash invested in securities; Other 31/12/2020 0.00% 30/9/2020 0.00%
held/deposited/invested, including; sovereign government bonds
16.2 2. ived fi ici 16.1) i P ici i i ities;
6 16.2.12 How total C§sh r?celved r.om pa_rtlupants( 6.1)is ercentage of total participant cash invested in securities; Agency 31/12/2020 0.00% 30/9/2020 0.00%
held/deposited/invested, including; Bonds
16.2 16.2.13 How total clash rleceived fr})m participants (16.1) is Percentagel olf total participant cash invested in securities; 31/12/2020 0.00% 30/9/2020 0.00%
held/deposited/invested, including; State/municipal bonds
16.2 2. ived fi ici 16.1)i P ici i i ities; Oth
6 16.2.14 How total C§sh r?celved r.om pa_rtlupants( 6.1)is ! ercentage of total participant cash invested in securities; Other 31/12/2020 0.00% 30/9/2020 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 31/12/2020 Percentage_USD : 0.00% 30/9/2020 Percentage_USD : 0.00%
currency in comments; Percentage EUR : 0.00% Percentage EUR : 0.00%
16.2 2. H i fi ici 16.1) i i i f iti
6 16.2.16 ow total cash received from participants (16.1) is Weighted average maturity of securities 31/12/2020 0.00% 30/9/2020 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- 31/12/2020 0 30/9/2020 0
day VaR, or equivalent)
16.2 16.2.18 How total cash received from participants (16.1) is State if the CCP investment policy sets a limit on the proportion of o o
held/deposited/invested, including; the investment portfolio that may be allocated to a single For HKD Notes issuing banks and also OTC Clear's For HKD Notes issuing banks and also OTC Clear's
counterparty, and the size of that limit. settlement banks, 100% of all funds under settlement banks, 100% of all funds under
management for each bank. management for each bank.
For HKD Notes issuing bank that is not an OTC Clear's For HKD Notes issuing bank that is not an OTC
settlement bank, 25% of all funds under Clear's settlement bank, 25% of all funds under
31/12/2020 management for each bank. 30/9/2020 management for each bank.
For all other issuers, the limit is based on an amount For all other issuers, the limit is based on an
which is equal or less that the net current assets amount which is equal or less that the net current
minus (1) OTC Clear's contribution to the Guarantee assets minus (1) OTC Clear's contribution to the
Fund and (2) net current assets equal to 12-months Guarantee Fund and (2) net current assets equal to
operating expenses. 12-months operating expenses.
16.2 16.2.19 How total C§sh r.ecewed fr‘0m pa_rtlupants (16.1) is S_ta_te the number of times over the previous quarter in which this 31/12/2020 0 30/9/2020 0
held/deposited/invested, including; limit has been exceeded.
16.2 16.2.20 How total clash rleceived fr})m participants (16.1) is Percentage of total participant cash held as securities. 31/12/2020 0.00% 30/9/2020 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) 31/12/2020 N/A 30/9/2020 N/A
16.3 16.3.2 Rehypothecation of participant assets (ie non-cash) Total value of participant non-cash rehypothecated (Default fund) 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 N/A 30/9/2020 N/A
to one month; One month and up to one year; One year and up to
two vears; Over two years
17.1 17.1.1 Operational availability target for the core system(s) Operational availability target for the core system(s) involved in
involved in clearing (whether or not outsourced) over [clearing (whether or not outsourced) over specified period for the
specified period for the system (e.g. 99.99% over a system (e.g. 99.99% over a twelve-month period) 31/12/2020 99.95% 30/9/2020 99.95%
twelve-month period)
17.2 17.2.1 Actuél availability of the c0|l'e system(s) over the Actual avai'lability of the core system(s) over the previous twelve 31/12/2020 100.00% 30/9/2020 100.00%
previous twelve month period month period
17.3 17.3.1 Total number of failures Total number of failures and duration affecting the core system(s)
involved in clearing over the previous twelve month period 31/12/2020 DurationofFailure : 00:00:00 30/9/2020 DurationofFailure : 00:00:00
17.4 17.4.1 Recovery time objective(s) Recovery time objective(s) (e.g. within two hours) 31/12/2020 within 120 minutes 30/9/2020 within 120 minutes
18.1 18.1.1.1 Number of clearing members, by clearing service Number of general clearing members 31/12/2020 1 30/9/2020 1
18.1 18.1.1.2 Number of clearing members, by clearing service Number of direct clearing members 31/12/2020 23 30/9/2020 23
18.1 1.1, N f cleari 3 leari i N f oth Describe i
8 18.1.1.3 umber of clearing members, by clearing service umber of others category (Describe in comments) 31/12/2020 N/A 30/9/2020 N/A
18.1 18.1.2.1 Number of clearing members, by clearing service Number of central bank participants 31/12/2020 N/A 30/9/2020 N/A
18.1 1.2, N f cleari , leari i N f CCP ici
8 18.1.2.2 umber of clearing members, by clearing service umber of CCP participants 31/12/2020 N/A 30/9/2020 N/A
18.1 18.1.2.3 Number of clearing members, by clearing service Number of bank participants 31/12/2020 23 30/9/2020 23
18.1 N f cleari 3 leari i N f oth ici Describe i . . . .
8 18.1.24 umber of clearing members, by clearing service umber of other participants (Describe in comments) 31/12/2020 1 CCB International Securities Limited is Licensed Corporation 30/9/2020 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 31/12/2020 7 30/9/2020 7
18.1 .1.3. N f cleari 3 leari i N f forei ici
8 18.1.3.2 umber of clearing members, by clearing service umber of foreign participants 31/12/2020 17 30/9/2020 17
18.2 18.2.1 Open Position Concentration For each clearing service with ten or more members, but fewer
;han I25 members;bPerc_entlaié ofsptehnhposmonzhle_'d ?y.the largest s AveragelnQuarter : 57.01% 30/9/2020 AveragelnQuarter : 57.30%
ve clearing members, Including both house and client, In PeakinQuarter : 57.43% PeakinQuarter : 57.65%
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 31/12/2020 AveragelnQuarter : N/A Not applicable to OTC Clear because as of 31 Dec 2020 OTC 30/9/2020 AveragelnQuarter : N/A Not applicable to OTC Clear because as of 30 Sep 2020 OTC
both house and client, in aggregate; Average and Peak over the PeaklnQuarter : N/A Clear has less than 25 CMs. PeaklnQuarter : N/A 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
iti i i i AveragelnQuarter : N/A AveragelnQuarter : N/A
open positions he!d by.the largest ten clearing members, including 31/12/2020 gelnQu / 30/9/2020 gelnQu /
both house and client, in aggregate; Average and Peak over the PeakinQuarter : N/A PeakinQuarter : N/A
quarter
18.3 18.3.1 Initial Margin Concentration For each clearing service with ten or more members, but fewer
Ithan 2tSflmerY|1be|is; Percenbtage ,Of ||n|(§!al nt:a;ilr;posted zy lt,het . 31/12/2020 AveragelnQuarter : 50.93% 30/9/2020 AveragelnQuarter : 56.71%
argest five clearing members, Including both house and client, in PeakinQuarter : 53.88% PeakinQuarter : 61.34%
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
initial margin posted by the largest five clearing members, . .
! AveragelnQuarter : N/A Not applicable to OTC Clear because as of 31 Dec 2020 OTC AveragelnQuarter : N/A Not applicable to OTC Clear because as of 30 Sep 2020 OTC
including both house and client, in aggregate; Average and Peak 31/12/2020 E / =2 30/9/2020 5 l A7 p

over the quarter

PeaklnQuarter : N/A

Clear has less than 25 CMs.

PeaklnQuarter : N/A

Clear has less than 25 CMs.




18.3 18.3.3 Initial Margin Concentration For each clearing service with 25 or more members; Percentage of
initial margin postfed bY the largest ten clearing members, including 31/12/2020 AveragelnQuarter : N/A 30/9/2020 AveragelnQuarter : N/A
both house and client, in aggregate; Average and Peak over the PeaklnQuarter : N/A PeakinQuarter : N/A
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 31/12/2020 39.07% 30/9/2020 35.84%
aggregate
18.4 18.4.2 Segregated Default Fund Concentration For each segregated default fund with 25 or more members;
Perce(ntage of participarln contri?utions to th? default fund 31/12/2020 N/A Not applicable to OTC Clear because as of 31 Dec 2020 OTC 30/9/2020 N/A Not applicable to OTC Clear because as of 30 Sep 2020 OTC
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 thg default fund 31/12/2020 N/A 30/9/2020 N/A
contributed by largest ten clearing members in aggregate
19.1 19.1.1 Tiered part.|C|pat|0r.1 arrangernents, measures of Number of clients (if known) 31/12/2020 3 30/9/2020 1
concentration of client clearing
19.1 19.1.2 Tiered partlicipationl arrangernents, measures of Number of direct members that clear for clients 31/12/2020 1 30/9/2020 1
concentration of client clearing
19.1 19.1.3.1 Tiered participation arrangements, measures of Percent of client transactions attributable to the top five clearing
concentration of client clearing members (if CCP has 10+ clearing members) - Peak 31/12/2020 100.00% 30/9/2020 100.00%
19.1 19.1.3.2 Tiered participation arrangements, measures of Percent of client transactions attributable to the top five clearing
concentration of client clearing members (if CCP has 10+ clearing members) - Average 31/12/2020 100.00% 30/9/2020 100.00%
191 19.14.1 Tiered ;t)ar:llupatflolr? al;rargements, measures of Perce;t of cf“gg; :’an;?:lolns alnttrlbutazle to t:e t;)p ten clearing 31/12/2020 N/A Not applicable to OTC Clear because as of 31 Dec 2020 OTC 30/9/2020 N/A Not applicable to OTC Clear because as of 30 Sep 2020 OTC
concentration of client clearing members (i as clearing members) - Pea Clear has less than 25 CMs. Clear has less than 25 CMs.
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 31/12/2020 N/A 30/9/2020 N/A
20.1 20.1.1 FMI Links, Value of Trades Value of trades cleared through each link — as a share of total trade . . . .
OTC Clear does not have any FMI links so the required OTC Clear does not have any FMI links so the required
values/total notional values cleared 31/12/2020 N/A 3 ) v X q 30/9/2020 N/A ) ) v N q
disclosure is not applicable. disclosure is not applicable.
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 potelntlal future exposure of the 31/12/2020 N/A 30/9/2020 N/A
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 poterﬁtial future exposure to the Iinkefi CCPon 31/12/2020 N/A 30/9/2020 N/A
contracts cleared across link (at market value and post haircut)
20.4 204.1.1 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 I|nI.<ed CCP fell below the ac.tual markec?-to-market exposure 31/12/2020 N/A 30/9/2020 N/A
to that linked CCP — based on daily back testing results; Intraday or
Continuous or Once-a-day
20.4 FMI Links, Results of Back- i Back- i Its fi - if
0 20.4.1.2 inks, Results of Back-testing coverage ; ack-testing r_esu ts frequency - state if measured 31/12/2020 N/A 30/9/2020 N/A
intraday/continuously/once a day
20.4 204.1.3 FMI Links, Results of Back-testing coverage If 20.4.?.2 is 'once a day' then the time of day measure is taken, 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 N/A 30/9/2020 N/A
or Once-a-day
20.4 204.3 FMI Links, Results of Back-testing coverage Achieved coverage level 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 N/A 30/9/2020 N/A
ccp
20.5 20.5.1.2 FMI Ijinks, Additional pre-funded financial resources Whether part of, additional to, or separate from the standard 31/12/2020 N/A 30/9/2020 N/A
provided to default fund
206 [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 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 N/A 30/9/2020 N/A
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 31/12/2020 N/A 30/9/2020 N/A
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
Average Daily Volumes the-Counter(OTC) or Exchange Traded (ETD) OTC : USD5 C())'IT(S: :LTSKDDll?a
OTC : USD2 OTC" USD4
31/12/2020 OTC : HKD1 The volume figures and notic?nal values are calculated double 30/9/2020 C IR The volume figures and notic?nal values are calculated double
OTC : USD4 sided. sided.
OTC: USD2
OTC: CNY1 SE = @R
OTC : USDO .
OTC:USD1

OTC: USD1
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23.1.2

Disclosure of rules, key procedures, and market data;
Average Daily Volumes

Average Notional Value of trades cleared by Asset Class, CCY and
Over-the-Counter(OTC) or Exchange Traded (ETD)

31/12/2020

OTC : HKD195,303,030.30
OTC : USD86,787,878.79
OTC: USD56,106,060.61
OTC : HKD175,575,757.58
OTC: USD98,375,545.45
OTC : CNY369,484,848.48
OTC:USD17,799,827.62
OTC : USD54,545,454.55

23.2

23.2.1

Disclosure of rules, key procedures, and market data;
Non-Yet-Settled

Gross notional outstanding/total settlement value of novated but
not-yet settled securities transactions by Asset Class, Instrument,
CCY and Over-the-Counter(OTC) or Exchange Traded (ETD)

31/12/2020

OTC : HKD : N/A
OTC: USD : N/A
OTC: USD : N/A
OTC: HKD : N/A
OTC: USD : N/A
OTC: CNY : N/A
OTC: USD : N/A

30/9/2020

OTC : HKD133,636,363.64
OTC: USD190,080,073.10
OTC:USD135,221,953.77
OTC : HKD507,060,606.06
OTC: USD50,319,030.30
OTC:CNY401,181,818.18
OTC: USD9,696,969.70

232

23.2.2

Disclosure of rules, key procedures, and market data;
Average Daily Volumes

Defines the Asset Class for volumes reported in Disclosure
References 23.1.1, 23.1.2 and 23.2.1

31/12/2020

OTC: HKD : IRD
OTC: USD : IRD
OTC: USD : IRD
OTC : HKD : IRD
OTC: USD : IRD
OTC:CNY: IRD
OTC: USD : FX
OTC: USD : FX

30/9/2020

OTC : HKD : N/A
OTC: USD : N/A
OTC: USD : N/A
OTC : HKD : N/A
OTC: USD : N/A
OTC: CNY : N/A
OTC: USD : N/A

232

2323

Disclosure of rules, key procedures, and market data;
Average Daily Volumes

Defines the Product Type for volumes reported in Disclosure
References 23.1.1, 23.1.2 and 23.2.1

31/12/2020

OTC : HKD : Basis Swap
OTC : USD : Cross Currency Swap
OTC : USD : Cross Currency Swap
OTC : HKD : Interest Rate Swap
OTC: USD : Interest Rate Swap
OTC : CNY : Non Deliverable Swap
OTC : USD : Deliverable Forward
OTC : USD : Deliverable Forward

30/9/2020

OTC: HKD : IRD
OTC: USD : IRD
OTC:USD : IRD
OTC: HKD : IRD
OTC:USD : IRD
OTC:CNY : IRD
OTC: USD : FX
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23.2.4

Disclosure of rules, key procedures, and market data;
Average Daily Volumes

Defines the Product Code for volumes reported in Disclosure
References 23.1.1, 23.1.2 and 23.2.1

31/12/2020

OTC : HKD : Not applicable
OTC : USD : USD/CNH
OTC : USD : USD/HKD

OTC : HKD : Not Applicable

OTC : USD : Not Applicable

OTC : CNY : Not Applicable
OTC : USD : USD/CNH
OTC : USD : USD/HKD

30/9/2020

OTC : HKD : Basis Swap
OTC : USD : Cross Currency Swap
OTC : USD : Cross Currency Swap
OTC : HKD : Interest Rate Swap
OTC : USD : Interest Rate Swap
OTC : CNY : Non Deliverable Swap
OTC : USD : Deliverable Forward

233.1

Disclosure of rules, key procedures, and market data;
Execution Facility

Average daily volumes submitted by Execution facility or
matching/confirmation venue

31/12/2020

MarkitWire : 14.70
TradeServ : 0.79
Traiana : 0.00

30/9/2020

OTC : HKD : Not applicable
OTC : USD : USD/CNH
OTC : USD : USD/HKD

OTC : HKD : Not Applicable

OTC : USD : Not Applicable

OTC : CNY : Not Applicable
OTC : USD : USD/CNH
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23.3.2

Disclosure of rules, key procedures, and market data;
Execution Facility

Notional contract values submitted by Execution facility or
matching/confirmation venue

31/12/2020

MarkitWire : 22,754,143,838.84
TradeServ : 2,000,000,000.00
Traiana : 0.00

30/9/2020

MarkitWire : 23.76
TradeServ : 0.00
Traiana : 0.85

30/9/2020

MarkitWire : 34,057,516,399.52
TradeServ : 0.00
Traiana : 630,000,000.00




