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Current Quarter

Current Quarter

Current Quarter

Current Quarter

Current Quarter

Current Quarter

- Report Date - Data - Notes - Report Date - Data - Notes
Total value of default resources Prefunded - Own Capital Before;
(excluding initial and retained variation margin), split |Reported as at quarter end
. o 30/6/2026 HKD150,000,000.00 31/3/2026 HKD150,000,000.00
by clearing service if default funds are segregated by
clearing service
4.1.2 Total value of default resources Prefunded - Own Capital Alongside;
(excludi_ng initia_l an_d retained variation margin), split |Reported as at quarter end 30/6/2026 HKDO0.00 31/3/2026 HKDO0.00
by clearing service if default funds are segregated by
clearing service
413 Total value of default resources Prefunded - Own Capital After;
(excluding initial and retained variation margin), split |Reported as at quarter end
. o 30/6/2026 HKD650,000,000.00 31/3/2026 HKD650,000,000.00
by clearing service if default funds are segregated by
clearing service
4.1.4 Total value of default resources Prefunded - Aggregate Participant Contributions - Required;
(excludi_ng initia_l an_d retained variation margin), split |Reported as at quarter end 30/6/2026 HKD7,800,911,788.29 31/3/2026 HKD7,835,040,195.62
by clearing service if default funds are segregated by
clearing service
4.1.5 Total value of default resources Prefunded - Aggregate Participant Contributions - Post-Haircut Posted;
(excludl'nglnltla! an{d retained variation margin), split [Reported as at quarter end 30/6/2026 HKD9,715,310,896.00 31/3/2026 HKD9,536,000,451.00
by clearing service if default funds are segregated by
clearing service
416 Total va‘lue'o'f éefault res?urces o . . Prefunded - Other; PM is pre-funded financial resources PM is pre-funded financial resources
(excludl_ng |n|t|a_| an_d retained variation margin), split [Reported as at quarter end provided by participants, to allocate provided by participants, to allocate
by clearing service if default funds are segregated by 30/6/2026 HKD2,027,517,827.21 any losses arising in the event that 31/3/2026 HKD665,361,238.64 any losses arising in the event that
clearing service linked CCP defaults and the linked CCP defaults and the
participant itself defaults participant itself defaults
4.1.7 Total value of default resources Committed - Own/parent funds that are committed to address a
(excludi_ng initia_l an_d retained variation margin), split | participant default (or round of participant defaults); 30/6/2026 HKDO.00 31/3/2026 HKDO.00
by clearing service if default funds are segregated by |Reported as at quarter end
clearing service
4.1.8 Total value of default resources Committed - Aggregate participant commitments to address an initial
(excluding initial and retained variation margin), split |participant default (or initial round of participant defaults);
by clearing service if default funds are segregated by |Reported as at quarter end
clearing service There is no specified initial default There is no specified initial default
loss commitment requirement for loss commitment requirement for
Clearing Members. However, if the Clearing Members. However, if the
aggregate funded Clearing Members’ aggregate funded Clearing Members’
contribution to the default fund falls contribution to the default fund falls
below, or is expected to fall below, below, or is expected to fall below,
75% of the last calculated value of 75% of the last calculated value of
the aggregated funded Clearing the aggregated funded Clearing
Members’ contribution; or all cash or Members’ contribution; or all cash or
liquid resources comprising funded liquid resources comprising funded
Clearing Members’ contributions Clearing Members’ contributions
30/6/2026 HKDO.00 have been utilized in full, or are 31/3/2026 HKDO.00 have been utilized in full, or are

expected to be utilized in full, each
non-defaulting Clearing Member will
be obligated to replenishment up to
two times the value of its funded
contribution amount (Clearing Rule
1507 and section 6.1.2 of Clearing
Procedures).

http://www.hkex.com.hk/Services/R
ules-and-Forms-and-Fees/Rules/OTCH
Clear/Rules?sc_lang=en

expected to be utilized in full, each
non-defaulting Clearing Member will
be obligated to replenishment up to
two times the value of its funded
contribution amount (Clearing Rule
1507 and section 6.1.2 of Clearing
Procedures).

http://www.hkex.com.hk/Services/R
ules-and-Forms-and-Fees/Rules/OTC:
Clear/Rules?sc_lang=en




4.1.9 Total value of default resources Committed - Aggregate participant commitments to replenish the default
(excluding initial and retained variation margin), split |fund to deal with a subsequent participant default (or round of participant
by clearing service if default funds are segregated by |defaults) after the initial participant default (or round of participant
clearing service defaults) has been addressed; if the aggregate funded Clearing if the aggregate funded Clearing
Reported as at quarter end Members’ contribution to the default Members’ contribution to the default
fund falls below, or is expected to fall fund falls below, or is expected to fall
below, 75% of the last calculated below, 75% of the last calculated
value of the aggregated funded value of the aggregated funded
Clearing Members’ contribution; or Clearing Members’ contribution; or
all cash or liquid resources all cash or liquid resources
comprising funded Clearing comprising funded Clearing
Members’ contributions have been Members’ contributions have been
utilized in full, or are expected to be utilized in full, or are expected to be
30/6/2026 HKD15,601,823,576.58 L e i 31/3/2026 HKD15,670,080,391.24 L P .
utilized in full, each non-defaulting utilized in full, each non-defaulting
Clearing Member will be obligated to Clearing Member will be obligated to
replenishment up to two times the replenishment up to two times the
value of its funded contribution value of its funded contribution
amount (Clearing Rule 1507 and amount (Clearing Rule 1507 and
section 6.1.2 of Clearing Procedures). section 6.1.2 of Clearing Procedures).
http://www.hkex.com.hk/Services/R http://www.hkex.com.hk/Services/R
ules-and-Forms-and-Fees/Rules/OTC ules-and-Forms-and-Fees/Rules/OTCA
Clear/Rules?sc_lang=en Clear/Rules?sc_lang=en
4.1.10 Total value of default resources Committed - Other;
(excludir\g initia! an‘d retained variation margin), split |Reported as at quarter end 30/6/2026 HKDO0.00 31/3/2026 HKDO0.00
by clearing service if default funds are segregated by
clearing service
4.2.1 Keep Kcep - Keep need only be reported by those CCPs which are, or seek to be a P -
Reporting is based on BCBS282 Basel Reporting is based on BCBS282 Basel
"qualifying CCP" under relevant law 30/6/2026 HKD22,458,034.00 (Ao = > 31/3/2026 HKD14,863,886.00 eI E :
capital requirements. capital requirements.
43.1 Value of pre-funded default resources (excluding Cash deposited at a central bank of issue of the currency concerned;
initia! and re'fain?d variation mérgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHai_rcut : HKD0.00 31/3/2026 PreHai_rcut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.2 Value of pre-funded default resources (excluding Cash deposited at other central banks;
initia! and reFainéd variation mafrgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKDO.00 31/3/2026 PreHaircut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
433 Value of pre-funded default resources (excluding Secured cash deposited at commercial banks (including reverse repo);
|r|1|t|a! and re'faln?d varllatlog m?rghln) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 20/6/2026 preHaircut : HKDO.00 11/3/2026 PreHaircut : HKDO.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
434 Value of pre-funded default resources (excluding Unsecured cash deposited at commercial banks;
initial and retained variation margin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKD9,795,603,000.00 31/3/2026 PreHaircut : HKD9,693,724,000.00
clearing service, in total and split by PostHaircut : HKD9,715,310,896.00 PostHaircut : HKD9,536,000,451.00
4.3.5 Value of pre-funded default resources (excluding Non-Cash Sovereign Government Bonds - Domestic;
initia! and reFaim.ed variation mérgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKDO.00 31/3/2026 PreHaircut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
436 Value of pre-funded default resources (excluding Non-Cash Sovereign Government Bonds - Other;
initia! and re?aingd variation mérgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHai_rcut : HKD0.00 31/3/2026 PreHai_rcut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.7 Value of pre-funded default resources (excluding Non-Cash Agency Bonds;
initia! and reFaim.ed variation mérgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKDO.00 31/3/2026 PreHaircut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
438 Value of pre-funded default resources (excluding Non-Cash State/municipal bonds;
initia! and re?aingd variation mérgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHai_rcut : HKD0.00 31/3/2026 PreHai_rcut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.9 Value of pre-funded default resources (excluding Non-Cash Corporate bonds;
initia! and reFaim.ed variation ma,rgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKD0.00 31/3/2026 PreHaircut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.10 Value of pre-funded default resources (excluding Non-Cash Equities;
initial i iati i | R ; Pre-Hai Post-Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|aA and reFam?d variation mafrgln) held for each eported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 L 31/3/2026 L
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.11 Value of pre-funded default resources (excluding Non-Cash Commodities - Gold;
initia! and reFaim.ed variation ma,rgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKD0.00 31/3/2026 PreHaircut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43.12 Value of pre-funded default resources (excluding Non-Cash Commodities - Other;
initial i iati i | R ; -Hai Post-Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|aA and reFam?d variation mafrgln) held for each eported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 L 31/3/2026 L
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.13 Value of pre-funded default resources (excluding Non-Cash Commaodities - Mutual Funds / UCITs;
initia! and reFaim.ed variation marrgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKD0.00 31/3/2026 PreHaircut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00




4.3.14 Value of pre-funded default resources (excluding Non-Cash Commodities - Other;
initia! and reFaimlad variation mafrgin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKDO.00 31/3/2026 PreHaircut : HKD0.00
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.15 Value of pre-funded default resources (excluding In total.
initial and retained variation margin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 30/6/2026 PreHaircut : HKD9,795,603,000.00 31/3/2026 PreHaircut : HKD9,693,724,000.00
clearing service, in total PostHaircut : HKD9,715,310,896.00 PostHaircut : HKD9,536,000,451.00
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. 30/6/2026 Coverl 31/3/2026 Coverl
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 default fund. 30/6/2026 5 31/3/2026 5
443 Credit Risk Disclosures For each clearing service, the estimated largest aggregate stress loss (in
excess of initial margin) that would be caused by the default of any single
participant and its affiliates (including transactions cleared for indirect
participants) in extreme but plausible market conditions; Peak day amount 30/6/2026 PeakDayAmountinPast12Months : HKD-7,326,858,059.37 The estimated aggregate stress loss is 31/3/2026 PeakDayAmountinPast12Months : HKD-7,326,858,059.37 The estimated aggregate stress loss is
in the previous 12 months and mean average over the previous 12 months MeanAverageOverPrevious12Months : HKD-6,745,587,316.70 against initial margin requirement MeanAverageOverPrevious12Months : HKD-6,611,745,249.50 against initial margin requirement
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 excess of initial 30/6/2026 0 31/3/2026 0
margin).
445 Credit Risk Discl Thi tin 4.4.3 which ded actual pre-funded default
recit Risk Disclosures The amount in 4.4.3 which exceeded actual pre-funded default resources 30/6/2026 AmountExceeded : HKDO0.00 31/3/2026 AmountExceeded : HKDO0.00
(in excess of initial margin)
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); Peak day amount in the 30/6/2026 PeakDayAmountinPast12Months : HKDO0.00 31/3/2026 PeakDayAmountinPast12Months : HKDO.00
previous 12 months and mean average over the previous 12 months MeanAverageOverPrevious12Months : HKD0.00 MeanAverageOverPrevious12Months : HKD0.00
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 The figures represent the sum of the The figures represent the sum of the
participants and their affiliates (including transactions cleared for indirect largest two Clearing Members’(CM’s) largest two Clearing Members’(CM’s)
articipants) in extreme but plausible market conditions; Peak day amount EULs. Th io which t EULs. Th io which t
participants) in ex utpiaust ! >ak day amou peakDayAmountinPast12Months : HKD-13,639,734,012.54 = 1S ST 1] ) O e peakDayAmountinPast12Months : HKD-13,399,938,744.17 = 1S ST I HEEEHES
in the previous 12 months and mean average over the previous 12 months 30/6/2026 X the largest CM’s EUL may be 31/3/2026 X the largest CM’s EUL may be
MeanAverageOverPrevious12Months : HKD-12,334,331,246.69 . . . MeanAverageOverPrevious12Months : HKD-11,997,990,553.30 X . .
different from the scenario which different from the scenario which
generates the second largest CM'’s generates the second largest CM'’s
EUL. EUL.
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 i
exceeded actual pre-funded default resources (in excess of initial margin) 30/6/2026 66 31/3/2026 6
and by how much.
4.4.9 Credit Risk Disclosures The amount in 4.4.7 which exceeded actual pre-funded default resources
(in excess of initial margin) 30/6/2026 AmountExceeded : HKD5,238,817,558.18 31/3/2026 AmountExceeded : HKD4,742,114,480.01
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 participants)? 30/6/2026 PeakDayAmountinPast12Months : HKDO0.00 The actual aggregate stress loss is 31/3/2026 PeakDayAmountinPast12Months : HKDO.00 The actual aggregate stress loss is
Description: PeakDayAmountinPrevious12Months; MeanAverageOverPrevious12Months : HKD0.00 against initial margin requirement MeanAverageOverPrevious12Months : HKD0.00 against initial margin requirement
MeanAverageOverPrevious12Months
5.1.1 Assets eligible as initial margin, and the respective  |Assets eligible as initial margin and the respective haircuts applied
haircuts applied 30/6/2026 http://www.hkex.com.hk/Services/Clearing/OTC-Clear/Risk- 31/3/2026 http://www.hkex.com.hk/Services/Clearing/OTC-Clear/Risk-
Management/Collateral-Management?sc_lang=en Management/Collateral-Management?sc_lang=en
5.2.1 Assets Eligible for pre-funded participant Assets Eligible for pre-funded participant contributions to the default
contributions to the default resources, and the resources, and the respective haircuts applied (if different from 5.1) 30/6/2026 http://www.hkex.com.hk/Services/Clearing/OTC-Clear/Risk- 31/3/2026 http://www.hkex.com.hk/Services/Clearing/OTC-Clear/Risk-
respective haircuts applied (if different from 5.1) Management/Collateral-Management?sc_lang=en Management/Collateral-Management?sc_lang=en
5.3.1 Results of testing of haircuts Confidence interval targeted through the calculation of haircuts 30/6/2026 09.00% 31/3/2026 99.00%
5.3.2 Results of testing of haircuts Assumed holding/liquidation period for the assets accepted 30/6/2026 1day 31/3/2026 1day
5.3.3 Results of testing of haircuts Look-back period used for testing the haircuts 30/6/2026 e 31/3/2026 By
534 Results of testing of haircuts Number of days during the look-back period on which the fall in value
during the assumed holding/liquidation period exceeded the haircut on an 30/6/2026 0 31/3/2026 0
asset.
6.1.1 For each clearing service, total initial margin Total initial margin required split by house, client gross, client net and House_Net : 11,374,211,562.49 House_Net : 15,097,334,311.89
i i i i ; Client_G : 3,558,206,966.07 . X . Client_G :2,709,516,397.49 ) § )
requlred,(spht by h?use and client total(if not segregated); 30/6/2026 fent_ rf)ss Client figures has included ISA. 31/3/2026 fent_ rloss Client figures has included ISA.
(or combined total if not segregated) Client_Net : 0.00 Client_Net : 0.00
Total : 14,932,418,528.56 Total : 17,806,850,709.38
6.2.1 For each clearing service, total initial margin held, Cash deposited at a central bank of issue of the currency concerned; Total HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client split by House and Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A

TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A

TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A




6.2.2 For each clearing service, total initial margin held, Cash deposited at other central banks; Total split by House and Client; Pre- HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Haircut and Post-Haircut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.3 For each clearing service, total initial margin held, Secured cash deposited at commercial banks (including reverse repo); HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Total split by House and Client; Pre-Haircut and Post-Haircut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.4 For each clearing service, total initial margin held, Unsecured cash deposited at commercial banks; Total split by House and HouselM_PreHaircut : HK$16,544,830,000.00 HouselM_PreHaircut : HK$15,263,649,000.00
split by house and client Client; Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$16,376,701,785.00 HouselM_PostHaircut : HK$15,159,600,661.00
ClientIM_PreHaircut : HK$3,715,260,000.00 ClientIM_PreHaircut : HK$2,928,416,000.00
30/6/2026 ClientIM_PostHaircut : HK$3,698,708,906.00 31/3/2026 ClientIM_PostHaircut : HK$2,904,427,848.00
TotallM_PreHaircut : HK$20,260,090,000.00 TotallM_PreHaircut : HK$18,192,065,000.00
TotallM_PostHaircut : HK$20,075,410,691.00 TotallM_PostHaircut : HK$18,064,028,509.00
6.2.5 For each clearing service, total initial margin held, Non-Cash Sovereign Government Bonds - Domestic; Total split by House HouselM_PreHaircut : HK$2,983,736,885.87 HouselM_PreHaircut : HK$3,405,970,141.53
split by house and client and Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$2,915,715,575.50 HouselM_PostHaircut : HK$3,294,539,426.83
ClientIM_PreHaircut : HK$0.00 ClientIM_PreHaircut : HK$0.00
30/6/2026 ClientIM_PostHaircut : HK$0.00 31/3/2026 ClientIM_PostHaircut : HK$0.00
TotallM_PreHaircut : HKS2,983,736,885.87 TotallM_PreHaircut : HK$3,405,970,141.53
TotallM_PostHaircut : HK$2,915,715,575.50 TotallM_PostHaircut : HK$3,294,539,426.83
6.2.6 For each clearing service, total initial margin held, Non-Cash Sovereign Government Bonds - Other; Total split by House and HouselM_PreHaircut : HK$3,505,877,962.83 HouselM_PreHaircut : HK$3,551,269,772.25
split by house and client Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$3,380,618,876.38 HouselM_PostHaircut : HK$3,441,203,660.53
ClientIM_PreHaircut : HK$0.00 ClientIM_PreHaircut : HK$0.00
30/6/2026 ClientIM_PostHaircut : HK$0.00 31/3/2026 ClientIM_PostHaircut : HK$0.00
TotallM_PreHaircut : HK$3,505,877,962.83 TotallM_PreHaircut : HK$3,551,269,772.25
TotallM_PostHaircut : HK$3,380,618,876.38 TotallM_PostHaircut : HK$3,441,203,660.53
6.2.7 For each clearing service, total initial margin held, Non-Cash Agency Bonds; Total split by House and Client;Pre-Haircut and HouselM_PreHaircut : 1,831,925,593.39 HouselM_PreHaircut : 1,372,991,226.51
split by house and client Post Hair-cut HouselM_PostHaircut : 1,801,808,782.65 HouselM_PostHaircut : 1,325,747,530.11
ClientIM_PreHaircut : 787,723,846.88 ClientIM_PreHaircut : 720,902,896.98
30/6/2026 ClientIM_PostHaircut : 771,969,369.94 31/3/2026 ClientIM_PostHaircut : 693,508,586.89
TotallM_PreHaircut : 2,619,649,440.26 TotallM_PreHaircut : 2,093,894,123.49
TotalIM_PostHaircut : 2,573,778,152.59 TotalIM_PostHaircut : 2,019,256,117.00
6.2.8 For each clearing service, total initial margin held, Non-Cash State/municipal bonds; Total split by House and Client; Pre- HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Haircut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.9 For each clearing service, total initial margin held, Non-Cash Corporate bonds; Total split by House and Client; Pre-Haircut HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.10 For each clearing service, total initial margin held, Non-Cash Equities; HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Description: HouselM_PreHaircut, HouselM_PostHaircut, HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut, ClientIM_PostHaircut, TotallM_PreHaircut, ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
TotallM_PostHaircut 30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.11 For each clearing service, total initial margin held, Non-Cash Commodities - Gold; HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Description: HouselM_PreHaircut, HouselM_PostHaircut, HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut, ClientIM_PostHaircut, TotallM_PreHaircut, ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
TotallM_PostHaircut 30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.12 For each clearing service, total initial margin held, Non-Cash Commodities - Other; Total split by House and Client; Pre- HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Haircut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.13 For each clearing service, total initial margin held, Non-Cash - Mutual Funds / UCITs; Total split by House and Client; Pre- HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Haircut and Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
30/6/2026 ClientIM_PostHaircut : N/A 31/3/2026 ClientIM_PostHaircut : N/A

TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A

TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A




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

30/6/2026

HouselM_PreHaircut : N/A
HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A

31/3/2026

HouselM_PreHaircut : N/A
HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A
ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A

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).

30/6/2026

HouselM_PreHaircut : HK$16,544,830,000.00
HouselM_PostHaircut : HK$16,376,701,785.00
ClientIM_PreHaircut : HK$3,715,260,000.00
ClientIM_PostHaircut : HK$3,698,708,906.00
TotallM_PreHaircut : HK$20,260,090,000.00
TotallM_PostHaircut : HK$20,075,410,691.00

31/3/2026

HouselM_PreHaircut : HK$15,263,649,000.00
HouselM_PostHaircut : HK$15,159,600,661.00
ClientIM_PreHaircut : HK$2,928,416,000.00
ClientIM_PostHaircut : HK$2,904,427,848.00
TotallM_PreHaircut : HK$18,192,065,000.00
TotallM_PostHaircut : HK$18,064,028,509.00

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

30/6/2026

N/A

31/3/2026

N/A

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

30/6/2026

Expected shortfall HVaR with EWMA model plus stress scenarios

31/3/2026

Expected shortfall HVaR with EWMA model plus stress scenarios

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

30/6/2026

2013-11-25

31/3/2026

2013-11-25

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

30/6/2026

SIGMA - System of InteGrated Margining Analysis

31/3/2026

SIGMA - System of InteGrated Margining Analysis

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

30/6/2026

2013-11-25

31/3/2026

2013-11-25

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

30/6/2026

99.40%

31/3/2026

99.40%

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

30/6/2026

2013-11-25

31/3/2026

2013-11-25

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

30/6/2026

5years

31/3/2026

5 years

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

30/6/2026

2013-11-25

31/3/2026

25/11/2013

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

30/6/2026

31/3/2026

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

30/6/2026

2013-11-25

31/3/2026

2013-11-25

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)

30/6/2026

5 days

31/3/2026

5 days

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

30/6/2026

2013-11-25

31/3/2026

2013-11-25

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

30/6/2026

N/A

31/3/2026

N/A




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 30/6/2026 Daily 31/3/2026 Daily
each initial margin model applied to that clearing
service

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 30/6/2026 2013-11-25 31/3/2026 2013-11-25
each initial margin model applied to that clearing
service

6.5.1.1 Results of back-testing of initial margin. At a Number of times over the past twelve months that margin coverage held
mlnllmum, this shfnflt{:l |nc|ud?, for each clelarlng against any account fell below the actual marked-to-market exposure of 30/6/2026 0 31/3/2026 0
service and each initial margin model applied to that |that member account
clearing service

6.5.1.2 Specify if measured intraday/continuously or only Frequency of daily back-testing result measurements.
once a day. If once a day, specify at what time of 30/6/2026 Daily 31/3/2026 Daily
day.

6.5.1.3 Specify if measured intraday/continuously or only Time of daily back-testing result if measured once a day.
once a day. If once a day, specify at what time of 30/6/2026 End of Day 31/3/2026 End of Day
day.

6.5.2 Results of back-testing of initial margin. At a Number of observations The calculation of number of The calculation of number of
mini_mum, this shf:nflfi includ?, for each cle?ring 30/6/2026 13706 ol?serva.tio_ns of account for back- 31/3/2026 13346 ol:.iserva_tio.ns of account for back-
service and each initial margin model applied to that testing existing accounts for accounts testing existing accounts for accounts
clearing service with trades with trades

6.5.3 Results of back-testing of initial margin. At a Achieved coverage level
m|n|‘mum, this Sh?lflfj mclud?, for each clelarlng 30/6/2026 100.00% 31/3/2026 100.00%
service and each initial margin model applied to that
clearing service

6.5.4 Results of back-testing of initial margin. At a Where breaches of initial margin coverage (as defined in 6.5(a)) have
minimum, this should include, for each clearing occurred, report on size of uncovered exposure; Peak size The shortfall amount shall report in The shortfall amount shall report in
service and each initial margin model applied to that E0/2028 LKBO.CO positive number from 31/03/2025 2LE 202 EKBOOO positive number from 31/03/2025
clearing service

6.5.5 Results of back-testing of initial margin. At a Where breaches of initial margin coverage (as defined in 6.5(a)) have
mini‘mum, this Sh?lflfj includ?, for each clelaring occurred, report on size of uncovered exposure; Average Size 30/6/2026 HKDO.00 The _sf_10rtfa|l amount shall report in 31/3/2026 HKDO.00 The .sl.mrtfall amount shall report in
service and each initial margin model applied to that positive number from 31/03/2025 positive number from 31/03/2025
clearing service

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

30/6/2026 HKD306,745,280.64 V?riation margin is a pay and collect 31/3/2026 HKD313,280,434.00 V?riation margin is a pay and collect
(i.e. two payments; zero net sum). (i.e. two payments; zero net sum).

6.7.1 Maximum total variation margin paid to the CCP on |Maximum total variation margin paid to the CCP on any given business day

any given business day over the period over the period
30/6/2026 HKD974,552,373.10 Vériation margin is a pay and collect 31/3/2026 HKD1,011,763,878.17 Vériation margin is a pay and collect
(i.e. two payments; zero net sum). (i.e. two payments; zero net sum).
6.8.1 Maximum aggregate initial margin call on any given |Maximum aggregate initial margin call on any given business day over the
business day over the period period
Intra-day threshold-based calls count Intra-day threshold-based calls count
30/6/2026 HKD1,515,100,034.65 asinitial margin. Init?almanjgin is only 31/3/2026 HKD1,093,143,592.12 as initilalmargin. Initial mall'gin is only
paid to the CCP (i.e. unilateral paid to the CCP (i.e. unilateral
payment to the CCP). payment to the CCP).
7.1.1 Liquidity Risk State whether the clearing service maintains sufficient liquid resources to 30/6/2026 Cover1 31/3/2026 Cover 1
'Cover 1' or 'Cover 2'.

7.1.2 Liquidity Risk Size and composition of qualifying liquid resources for each clearing
service; (a) Cash deposited at a central bank of issue of the currency 30/6/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A 31/3/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A
concerned

7.1.3 Liquidity Risk Size and composition of qualifying liquid resources for each clearing

service; (b) Cash deposited at other central banks 30/6/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A 31/3/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A
7.1.4 Liquidity Risk Size and composition of qualifying liquid resources for each clearing

service; (c) Secured cash deposited at commercial banks (including reverse 30/6/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A 31/3/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A

repo)

715 Liquidity Risk Slze?nfi composition of quallfylng.llqwd resources'for each clearing D SizeAndCompositionOfQualifyingLiquidResources : VEAER SizeAndCompositionOfQualifyingLiquidResources :

service; (d) Unsecured cash deposited at commercial banks 30/6/2026 HKD23,810,443,000.00 31/3/2026 HKD24,191,996,000.00

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
collateral/security will be provided by the CCP if drawn) including 30/6/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A 31/3/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A

committed foreign exchange swaps and committed repos




7.1.7 Liquidity Risk Size and composition of qualifying liquid resources for each clearing
ice; (f] d itted li f credit (ie which the CCP
service; (f) unsecured committed lines of credit (ie which the CCP may 30/6/2026 USD2,568,181,450.51 31/3/2026 USD2,179,844,831.00
draw without providing collateral/security)
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 with prearranged and
highly reliable funding arrangements even in extreme but plausible market 30/6/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A 31/3/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A
conditions
7.1.9 Liquidity Risk Size and composition of qualifying liquid resources for each clearing
service; (h) other 30/6/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A 31/3/2026 SizeAndCompositionOfQualifyingLiquidResources : N/A
7.1.10 Liquidity Risk Staltfa'whether the CCP has routine access to central bank liquidity or 30/6/2026 No 31/3/2026 No
facilities.
7.1.11 Liquidity Risk Details regarding the schedule of payments or priority for allocating
payments, if such exists, and any appllcablg lrule, polllcy, procedure, and There are no specific clauses in Rules or Procedures regarding schedule There are no specific clauses in Rules or Procedures regarding schedule
governance arrangement around such decision making. 30/6/2026 . ) 31/3/2026 L )
of payment or priority for allocating payments. of payment or priority for allocating payments.
7.21 Size and composition of any supplementary liquidity |Size and composition of any supplementary liquidity risk resources for each
risk res}ourr‘:es‘for each clearing service above those |clearing service above those qualifying liquid resources in 7.1 30/6/2026 HKDO0.00 31/3/2026 HKDO0.00
qualifying liquid resources above.
731 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 transactions cleared for SameDayPayment_Total : HKD : 4,826,879,705.24 SameDayPayment_Total : HKD : 4,879,259,778.88
indi ici i i itions: MultiDayP t_Total : HKD : 10,793,231,140.12 MultiDayP t_Total : HKD : 10,910,356,545.45
indirect participants) in extreme but plausible market conditions; Forward 30/6/2026 ultiDayFayment_Tota ,/393,231, All figures are in HKD equivalent. 31/3/2026 ultiDayPayment_Tota ,910,356, All figures are in HKD equivalent.
looking measure reported quarterly SameDayPayment : HKD : 4,826,879,705.24 SameDayPayment : HKD : 4,879,259,778.88
MultiDayPayment : HKD : 10,793,231,140.12 MultiDayPayment : HKD : 10,910,356,545.45
7.3.2 Liquidity Risk Report the number of business days, if any, on which the above amount
exceeded its qualifying liquid resources (identified as in 7.1, and available
at the point the breach occurred), and by how much.; 30/6/2026 0 31/3/2026 0
No. of days in quarter
733 Liquidity Risk NUT?&?F of'bu'scljness days, |f(‘adny,t('7fr'1 v‘;/hlch t:elabo:j/e amlo;rt etxi:sedecjl |Es AmountExceeded : EURD.00 AmountExceeded : EUR0.00
?:akl’ylnghlqw rez(;urczsbl En e a:: - a: faval avlea izom 30/6/2026 AmountExceeded : CNHO0.00 31/3/2026 AmountExceeded : CNH0.00
¢ breach occurred), and by how much; Amount of excess on each day AmountExceeded : HKDO0.00 AmountExceeded : HKDO0.00
AmountExceeded : USD0.00 AmountExceeded : USD0.00
7.3.4 Liquidity Risk Actual largest intraday and multiday payment obligation of a single
participant and its affiliates (including transactions cleared for indirect . . . . . .
All figures are in HKD equivalent. The All figures are in HKD equivalent. The
participants) over the past twelve months; Peak day amount in previous SameDayPayment_Total : HKD : 346,792,565.90 figufe in MultiDayPa r:ent is based SameDayPayment_Total : HKD : 411,469,589.39 figu%e T r:ent is based
twelve months MultiDayPayment_Total : HKD : 530,916,571.31 LENIEY > MultiDayPayment_Total : HKD : 530,916,571.31 b i
30/6/2026 on actual PnL in 5-day Stress Period 31/3/2026 on actual PnL in 5-day Stress Period
SameDayPayment : HKD : 346,792,565.90 of Risk (SPOR) and SameDayPayment SameDayPayment : HKD : 411,469,589.39 of Risk (SPOR) and SameDayPayment
MultiDayPayment : HKD : 530,916,571.31 ° ) WA MultiDayPayment : HKD : 530,916,571.31 X , MFE
is based on daily actual PnL. is based on daily actual PnL.
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 SameDayPayment_Total : HKD : 4,826,879,705.24 SameDayPayment_Total : HKD : 4,879,259,778.75
cleared for indirect participants) in extreme but plausible market MultiDayPayment_Total : HKD : 10,793,231,140.12 MultiDayPayment_Total : HKD : 10,910,356,545.17
conditions; Forward looking measure reported quarterly SameDayPayment : HKD : 348,341,453.66 SameDayPayment : HKD : 390,506,967.51
SameDayPayment : USD : 4,826,879,705.24 All figures are in HKD equivalent. SameDayPayment : USD : 4,879,259,778.75 All figures are in HKD equivalent.
30/6/2026 SameDayPayment : EUR : 209,048,555.20 For each currency, the Cover 1 31/3/2026 SameDayPayment : EUR : 225,561,827.71 For each currency, the Cover 1
SameDayPayment : CNH : 3,437,426,501.00 requirement generated by the SameDayPayment : CNH : 1,525,134,421.00 requirement generated by the
MultiDayPayment : HKD : 778,915,169.76 biggest default in that currency. MultiDayPayment : HKD : 873,200,125.04 biggest default in that currency.
MultiDayPayment : USD : 10,793,231,140.12 MultiDayPayment : USD : 10,910,356,545.17
MultiDayPayment : EUR : 467,446,780.03 MultiDayPayment : EUR : 504,371,579.88
MultiDayPayment : CNH : 7,686,319,324.00 MultiDayPayment : CNH : 3,410,304,241.00
7.36 Liquidity Risk Num_be_r of.business days, i_f any, on which the above am.ounts_ (_exct.eeded its NumberOfDays_CNH : 0 NumberOfDays_CNH : 0
quallfylrfg liquid resourFes in each relevant currency (as identified in 7.1 NumberOfDays_HKD : 0 NumberOfDays_HKD : 0
and available at the point the breach occurred), and by how much 30/6/2026 NumberOfDays_USD : 0 31/3/2026 NumberOfDays_USD : 0
NumberOfDays_EUR : 0 NumberOfDays_EUR : 0
7.3.7 Liquidity Risk Report the number of business days, if any, on which the above amounts
exceeded its qualifying liquid resources in each relevant currency (as AmountExceeded : HKDO.00 AmountExceeded : HKDO.00
identified in 7.1 and available at the point the breach occurred), and by 30/6/2026 AmountExceeded : USD0.00 31/3/2026 AmountExceeded : USDO.00
how much; Amount of excess on each day AmountExceeded : EUR0.00 AmountExceeded : EUR0.00
AmountExceeded : CNH0.00 AmountExceeded : CNHO0.00
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 30/6/2026 0.00% 31/3/2026 0.00%
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 30/6/2026 0.00% 31/3/2026 0.00%
12.1.3 Percentage of settlements by value effected usinga |Percentage of settlements by value effected using a PvP settlement
DvP, DvD or PvP settlement mechanism mechanism 30/6/2026 100.00% 31/3/2026 100.00%




12.2.1 Percentage of settlements by volume effected using |Percentage of settlements by volume effected using a DvP settlement
a DvP, DvD or PvP settlement mechanism mechanism 30/6/2026 0.00% 31/3/2026 0.00%
12.2.2 Percentage of settlements by volume effected using |Percentage of settlements by volume effected using a DvD settlement
a DvP, DvD or PvP settlement mechanism mechanism 30/6/2026 0.00% 31/3/2026 0.00%
12.2.3 Percentage of settlements by volume effected using |Percentage of settlements by volume effected using a PvP settlement
a DvP, DvD or PvP settlement mechanism mechanism 30/6/2026 100.00% 31/3/2026 100.00%
13.1.1 quantitative information related to defaults Quantitati\{e 'irTformati‘on related to defaults; Amount of loss versus 30/6/2026 N/A 31/3/2026 N/A
amount of initial margin
13.1.2 quantitative information related to defaults Quantitative information related to defaults; Amount of other financial 30/6/2026 N/A 31/3/2026 N/A
resources used to cover losses
13.1.3.1 quantitative information related to defaults Quantitative information related to defaults; Proportion of client positions 30/6/2026 N/A 31/3/2026 N/A
closed-out
13.1.3.2 quantitative information related to defaults Quantitative information related to defaults; Proportion of client positions 30/6/2026 N/A 31/3/2026 N/A
ported
13.1.4 quantitative information related to defaults Quantitative information related to defaults; Appropriate references to
other published material related to the defaults 30/6/2026 N/A 31/3/2026 N/A
14.1.1 Total Client Positions held as a share of notional Total Client Positions held in individually segregated accounts
values cleared or of the settlement value of 30/6/2026 20.92% 31/3/2026 20.31%
securities transactions
14.1.2 Total Client Positions held as a share of notional Total Client Positions held in omnibus client-only accounts, other than
values cleared or of the settlement value of LSOC accounts 30/6/2026 0.00% 31/3/2026 0.00%
securities transactions
14.1.3 Total Client Positions held as a share of notional Tota_l Client Positions held in legally segregated but operationally Not applicable as OTC Clear does not Not applicable as OTC Clear does not
values cleared or of the settlement value of comingled (LSOC) accounts 30/6/2026 N/A 31/3/2026 N/A
i, i offer these types of account. offer these types of account.
securities transactions
14.1.4 Total Client Positions held as a share of notional Total Client Positions held in comingled house and client accounts Not applicable as OTC Clear does not Not applicable as OTC Clear does not
values cleared or of the settlement value of 30/6/2026 N/A 31/3/2026 N/A
" ) offer these types of account. offer these types of account.
securities transactions
15.1.1 G | busi isk Value of liquid net ts funded by it
eneratbusiness ris alue offiquid net assets Tunded by equity 31/12/2025 HKD1,975,287,000.00 31/12/2025 HKD1,975,287,000.00
15.1.2 G | busi isk Si ths of t ti
eneral business ris X months of current operating expenses 31/12/2025 HKD66,258,000.00 31/12/2025 HKD66,258,000.00
15.2.1 G | busi isk; Fi ial Discl Total R
eneralbusiness risk; Financial Disclosures otalRevenue 31/12/2025 HKD87,662,000.00 31/12/2025 HKD87,662,000.00
15.2.2 G I busi isk; Fi ial Discl Total E dit
eneralbusiness risk; Financial Disclosures otalExpenditure 31/12/2025 HKD116,602,000.00 31/12/2025 HKD116,602,000.00
15.2.3 G | busi isk; Fi ial Discl Profit:
eneralbusiness risk; Financial Disclosures rotts 31/12/2025 HKD547,599,000.00 31/12/2025 HKD547,599,000.00
15.2.4 G | busi isk; Fi ial Discl Total Asset:
eneral business risk; Hinancial Disclosures otal Assets 31/12/2025 HKD30,567,686,000.00 31/12/2025 HKD30,567,686,000.00
15.2.5 G | busi isk; Fi ial Discl Total Liabiliti
eneralbusiness risk; Financial isclosures otal Habilities 31/12/2025 HKD27,170,656,000.00 31/12/2025 HKD27,170,656,000.00
15.2.6 General business risk; Financial Disclosures Explain if collateral posted by clearing participants is held on or off the
CCP's balance sheet 31/12/2025 Cash collateral is held on the balance sheet. Non-cash collateral is held 31/12/2025 Cash collateral is held on the balance sheet. Non-cash collateral is held
off the balance sheet. off the balance sheet.
15.2.7 | i isk; Fi ial Discl Additi I
5 General business risk; Financial Disclosures dditional items as necessary 31/12/2025 Nil 31/12/2025 Nil
15.3.1 General business risk; Income breakdown Percgntage of total income that comes from fees related to provision of 31/12/2025 10.43% 31/12/2025 10.43%
clearing services
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 31/12/2025 74.36% 31/12/2025 74.36%
16.1.1 Total cash (but not securities) received from Total cash (but not securities) received from participants, regardless of the
participants, regardless of the form in which it is form in which it is held, deposited or invested, received as initial margin
held, deposited or invested, split by whether it was 30/6/2026 HKD20,314,390,000.00 31/3/2026 HKD18,002,969,000.00
received as initial margin or default fund
contribution
16.1.2 Total cash (but not securities) received from Total cash (but not securities) received from participants, regardless of the
participants, regardless of the form in which it is form in which it is held, deposited or invested, received as default fund
held, deposited or invested, split by whether it was |contribution 30/6/2026 HKD9,188,394,000.00 31/3/2026 HKD9,086,514,000.00
received as initial margin or default fund
contribution
16.2.1 How total c?sh rgceived fr.om pérticipants (16.1)is |Percentage of total participant cash held as cash deposits (including 30/6/2026 100.00% 31/3/2026 100.00%
held/deposited/invested, including; through reverse repo)
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 reverset repo); as cash deposits at central banks of issue of the 30/6/2026 N/A 31/3/2026 N/A
currency deposited
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 30/6/2026 N/A 31/3/2026 N/A
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; Fhrough reverse repo); as cash deposits at commercial banks (Secured, 30/6/2026 0.00% 31/3/2026 0.00%
including through reverse repo)
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 (Unsecured) 30/6/2026 100.00% 31/3/2026 100.00%
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 30/6/2026 0.00% 31/3/2026 0.00%




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 30/6/2026 0.00% 31/3/2026 0.00%
16.2.8 :ol\;//:jotal c'a;sr:j;lecelvteddfr'om| pdefrtlr.:lpants (16.1) is fhercen;age of total pa'rtlupanttcash hﬁtldbas cash depc;stl';s (|nc|udh|ndg . Percentage_HKD : 49.56% Percentage_HKD : 67.70%
eld/deposited/invested, including; : rc:ui' reverse repo); perzen age spli ky:;rrzncg oCCYie ca; | ep|05| s 10/6/20%6 Percentage_USD : 34.13% 11/3/2026 Percentage_USD : 20.15%
(inclu |ngl reverse refo) and money market funds by LLY; specily loca Percentage_EUR : 1.19% Percentage_EUR : 6.45%
currency In comments Percentage_CNY :15.12% Percentage_CNY : 5.70%
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; t_hroug'h reverse repo); weighted average maturity of these cash deposits 30/6/2026 0.05 year 31/3/2026 0.07 year
(including reverse repo) and money market funds
16.2.10 How total c_ash r.eceived fr'om pa?rticipants (16.1) is Percen_tage of total participant cash invested in securities; Domestic 30/6/2026 0.00% 31/3/2026 0.00%
held/deposited/invested, including; sovereign government bonds
16.2.11 How total cesh rleceived fr'om pérticipants (16.1)is  |Percentage of total participant cash invested in securities; Other sovereign 30/6/2026 0.00% 31/3/2026 0.00%
held/deposited/invested, including; government bonds
16.2.12 How total c_ash r.eceived fr'om pa?rticipants (16.1)is  |Percentage of total participant cash invested in securities; Agency Bonds 30/6/2026 0.00% 31/3/2026 0.00%
held/deposited/invested, including;
16.2.13 How total cesh rleceived fr'om pérticipants (16.1)is  |Percentage of total participant cash invested in securities; State/municipal 30/6/2026 0.00% 31/3/2026 0.00%
held/deposited/invested, including; bonds
16.2.14 How total c_ash r.eceived fr'om pa?rticipants (16.1) is _Percentage of total participant cash invested in securities; Other 30/6/2026 0.00% 31/3/2026 0.00%
held/deposited/invested, including; instruments
16.2.15 How total cash received from participants (16.1) is  |Percentage of total participant cash invested in securities; percentage split Percentage_HKD : 0.00% Percentage_HKD : 0.00%
held/deposited/invested, including; by currency of these securities; Specify local currency in comments; 30/6/2026 Percentage_USD : 0.00% 31/3/2026 Percentage_USD : 0.00%
Percentage_EUR : 0.00% Percentage_EUR : 0.00%
Percentage_CNY : 0.00% Percentage_CNY : 0.00%
16.2.16 How total h ived f ticipants (16.1) i Weighted turity of iti
ow tota c?s rlecelve r'0m paf icipants ( ) is eighted average maturity of securities 30/6/2026 0.00% 31/3/2026 0.00%
held/deposited/invested, including;
16.2.17 How total cash received from participants (16.1) is  |Provide an estimate of the risk on the investment portfolio (excluding
held/deposited/invested, including; central bank and commercial bank deposits) (interest rates sensitivity
analysis on P/L impact assuming a 25 bps change) 30/6/2026 0 31/3/2026 0
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 the
held/deposited/invested, including; investment portfolio that may be allocated to a single counterparty, and
the size of that limit. For HKD Notes issuing banks and also OTC Clear's settlement banks, For HKD Notes issuing banks and also OTC Clear's settlement banks,
100% of all funds under management for each bank. 100% of all funds under management for each bank.
For HKD Notes issuing bank that is not an OTC Clear's settlement bank, For HKD Notes issuing bank that is not an OTC Clear's settlement bank,
25% of all funds under management for each bank. 25% of all funds under management for each bank.
30/6/2026 ° 4 31/3/2026 ° g
For all other issuers, the limit is based on an amount which is equal or For all other issuers, the limit is based on an amount which is equal or
less that the net current assets minus (1) OTC Clear's contribution to the less that the net current assets minus (1) OTC Clear's contribution to the
Guarantee Fund and (2) net current assets equal to 12-months operating Guarantee Fund and (2) net current assets equal to 12-months
expenses. operating expenses.
16.2.19 How total c_ash r.eceived fr»om pérticipants (16.1)is  |State the number of times over the previous quarter in which this limit has 30/6/2026 0 31/3/2026 0
held/deposited/invested, including; been exceeded.
16.2.20 How total c:ash rleceived fr}om pérticipants (16.1)is  |Percentage of total participant cash held as securities. 30/6/2026 0.00% 31/3/2026 0.00%
held/deposited/invested, including;
16.3.1 Rehypothecation of participant assets (ie non-cash) |Total value of participant non-cash rehypothecated (Initial margin) 30/6/2026 N/A 31/3/2026 N/A
16.3.2 Rehypothecation of participant assets (ie non-cash) |Total value of participant non-cash rehypothecated (Default fund) 30/6/2026 N/A 31/3/2026 N/A
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 to one 30/6/2026 N/A 31/3/2026 N/A
month; One month and up to one year; One year and up to two years;
Over two years
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 to one 30/6/2026 N/A 31/3/2026 N/A
month; One month and up to one year; One year and up to two years;
Over two vears
17.1.1 Operational availability target for the core system(s) |Operational availability target for the core system(s) involved in clearing
involved in clearing (whether or not outsourced) (whether or not outsourced) over specified period for the system (e.g.
over specified period for the system (e.g. 99.99% 99.99% over a twelve-month period) 30/6/2026 99.95% 31/3/2026 99.95%
over a twelve-month period)
17.2.1 ActU§I availability of the core system(s) over the Act%JaI availability of the core system(s) over the previous twelve month 30/6/2026 100% 31/3/2026 100.00%
previous twelve month period period
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 30/6/2026 DurationofFailure : 00:00:00 31/3/2026 DurationofFailure : 00:00:00
17.4.1 Recovery time objective(s) Recovery time objective(s) (e.g. within two hours) 30/6/2026 within 120 minutes 31/3/2026 within 120 minutes
18.1.1.1 Number of clearing members, by clearing service Number of general clearing members 30/6/2026 0 31/3/2026 0
18.1.1.2 Number of clearing members, by clearing service Number of direct clearing members 30/6/2026 27 31/3/2026 27
18.1.1.3 Number of clearing members, by clearing service Number of others category (Describe in comments) 30/6/2026 N/A 31/3/2026 N/A
18.1.2.1 Number of clearing members, by clearing service Number of central bank participants 30/6/2026 N/A 31/3/2026 N/A




18.1.2.2

Number of clearing members, by clearing service

Number of CCP participants

30/6/2026 N/A 31/3/2026 N/A
18.1.2.3 Number of clearing members, by clearing service Number of bank participants 30/6/2026 27 31/3/2026 27
18.1.2.4 Number of clearing members, by clearing service Number of other participants (Describe in comments) 30/6/2026 0 31/3/2026 0
18.1.3.1 Number of clearing members, by clearing service Number of domestic participants 30/6/2026 3 31/3/2026 3
18.1.3.2 Number of clearing members, by clearing service Number of foreign participants 30/6/2026 19 31/3/2026 19
18.2.1 Open Position Concentration For each clearing service with ten or more members, but fewer than 25
memzers; .Pe:czr_\tag; ?; t:]pen p05|:olr-15 hte!d by the Iatrg.e:t five cleartljns K 30/6/2026 AveragelnQuarter : N/A 31/3/2026 AveragelnQuarter : N/A
members, including both house and client, in aggregate; Average and Pea PeakinQuarter : N/A PeakinQuarter : N/A
over the quarter
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 both house 30/6/2026 AveragelnQuarter : 65.71% 31/3/2026 AveragelnQuarter : 64.45%
and client, in aggregate; Average and Peak over the quarter PeaklnQuarter : 66.61% PeakinQuarter : 65.17%
18.2.3 Open Position Concentration For each clearing service with 25 or more members; Percentage of open
positic?ns hled by the largest ten clearing members, including both house 30/6/2026 AveragelnQuarter : 81.07% 31/3/2026 AveragelnQuarter : 81.03%
and client, in aggregate; Average and Peak over the quarter PeakIinQuarter : 81.35% PeakinQuarter : 81.23%
18.3.1 Initial Margin Concentration For each clearing service with ten or more members, but fewer than 25
memEers; .Pe:czr_\tag: f:; :Itlal mardg|r|1‘ potst.ed by the Itar-g:st five cleadr:\g K 30/6/2026 AveragelnQuarter : N/A 31/3/2026 AveragelnQuarter : N/A
members, including both house and client, in aggregate; Average and Pea PeakinQuarter : N/A PeakinQuarter : N/A
over the quarter
18.3.2 Initial Margin Concentration For each clearing service with 25 or more members; Percentage of initial
madrgllh pcthFed by thetla‘riest five cle;:ng?embte[:s, |nc|utd|ng both house 20/6/2026 AveragelnQuarter : 67.42% 11/3/20%6 AveragelnQuarter : 64.76%
and client, In aggregate; Average and Feak over the quarter PeakinQuarter : 70.13% PeakinQuarter : 70.32%
18.3.3 Initial Margin Concentration For each clearing service with 25 or more members; Percentage of initial
margin posted by the largest ten clearing members, including both house 30/6/2026 AveragelnQuarter : 84.22% 31/3/2026 AveragelnQuarter : 84.45%
and client, in aggregate; Average and Peak over the quarter PeaklnQuarter : 86.18% PeakinQuarter : 86.20%
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 aggregate 30/6/2026 N/A 31/3/2026 N/A
18.4.2 Segregated Default Fund Concentration For each segregated default fund with 25 or more members; Percentage of
partilcipant contrib}Jtions to the default fund contributed by largest five 30/6/2026 63.46% 31/3/2026 60.40%
clearing members in aggregate
18.4.3 Segregated Default Fund Concentration For each segregated default fund with 25 or more members; Percentage of
parti.cipant contrib_utions to the default fund contributed by largest ten 30/6/2026 80.82% 31/3/2026 80.50%
clearing members in aggregate
19.1.1 Tiered partfcipatior_\ arrangements, measures of Number of clients (if known) 30/6/2026 62 31/3/2026 54
concentration of client clearing
19.1.2 Tiered participationﬁn arrangements, measures of Number of direct members that clear for clients 30/6/2026 7 31/3/2026 7
concentration of client clearing
19.1.3.1 Tiered participation arrangements, measures of Percent of client transactions attributable to the top five clearing members
concentration of client clearing (if CCP has 10+ clearing members) - Peak 30/6/2026 100.00% 31/3/2026 100.00%
19.1.3.2 Tiered participation arrangements, measures of Percent of client transactions attributable to the top five clearing members
concentration of client clearing (if CCP has 10+ clearing members) - Average 30/6/2026 99.99% 31/3/2026 99.99%
19.1.4.1 Tiered participation arrangements, measures of Percent of client transactions attributable to the top ten clearing members
concentration of client clearing (if CCP has 25+ clearing members) - Peak 30/6/2026 100.00% 31/3/2026 100.00%
19.1.4.2 Tiered participation arrangements, measures of Percent of client transactions attributable to the top ten clearing members
concentration of client clearing (if CCP has 25+ clearing members) - Average 30/6/2026 100.00% 31/3/2026 100.00%
20.1.1 FMI Links, Value of Trades Value of trades cleared through each link — as a share of total trade
values/total notional values cleared 30/6/2026 CNH1,704,800,000,000.00 31/3/2026 CNH1,777,160,000,000.00
20.2.1 FMI Links, Initial Margin or equivalent financial Initial margin or equivalent financial resources provided to each linked CCP
resources provided by the CCP to cover the p'otentlal future exposure of the linked CCP on 30/6/2026 HKD2,302,540,375.74 31/3/2026 HKD450,624,048.32
contracts cleared across link
20.3.1 FMI Links, Initial Margin or equivalent financial Initial margin or equivalent financial resources collected from each linked
Il P i he li
resources collected CCP to cover pofrentlal future exposure to the ||rl\ked CCP on contracts 30/6/2026 CNH1,731,026,725.56(Post Haircut) 31/3/2026 CNH387,399,633.70(Post Haircut)
cleared across link (at market value and post haircut)
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 linked CCP fell
below{ the actual marked—to-market exposurg to that linked CCP — based 30/6/2026 0 31/3/2026 0
on daily back testing results; Intraday or Continuous or Once-a-day
20.4.1.2 FMI Links, Results of Back-testing coverage Fack-testing r?sults frequency - state if measured 30/6/2026 Daily 31/3/2026 Daily
intraday/continuously/once a day
20.4.1.3 FMI Links, Results of Back-testing coverage 1f 20.4.1.2 is 'once a day' then the time of day measure is taken, otherwise 30/6/2026 EOD 31/3/2026 oD

blank




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 Once-a-day 30/6/2026 248 31/3/2026 246
20.4.3 FMI Links, Results of Back-testing coverage Achieved coverage level 30/6/2026 100% 31/3/2026 100%
20.5.1.1 FMI Links, Additional pre-funded financial resources |Additional pre-funded financial resources (if any) beyond initial margin and
provided to equivalent financial resources provided to each linked CCP, that are
available to the linked CCP to cover exposures to the CCP 30/6/2026 HKD118,591,616.49 31/3/2026 HKD116,320,437.37
20.5.1.2 FMI !.lnks, Additional pre-funded financial resources |Whether part of, additional to, or separate from the standard default fund 30/6/2026 Separate from DF 31/3/2026 Separate from DF
provided to
20.6.1.1 FMI Links, Additional pre-funded financial resources |Additional pre-funded financial resources (if any) beyond initial margin and
collected from equivalent financial resources collected from each linked CCP, that are
available to the linked CCP to cover exposures to the CCP 30/6/2026 CNH100,000,000.00 31/3/2026 CNH100,000,000.00
20.6.1.2 FMI Links, Additional pre-funded financial resources |Whether part of, additional to, or separate from the standard default fund 30/6/2026 Separate from DF 31/3/2026 Separate from DF
collected from
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 30/6/2026 0 31/3/2026 0
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 otherwise 30/6/2026 N/A 31/3/2026 N/A
have been held.
23.1.1 Disclosure of rules, key procedures, and market Average Daily Volumes by Asset Class, Instrument, CCY and Over-the- OTC : HKDO OTC : HKDO
data; Average Daily Volumes Counter(OTC) or Exchange Traded (ETD) oTc '.USDZZ OTC: USD22
: TC : USD5
OTC: USD4 (?TC i CUNSYSO
OTC : CNY46 OTC.' EURO
30/6/2026 OTC : EUR1 The volume figures and notiqnal 31/3/2026 oTe HKD1 The volume figures and notio_nal
OTC : HKD1 values are calculated double-sided. OTC: USD3 values are calculated double-sided.
OTC:USD1 ’
OTC : CNYO glg S’:;g
OTC : USDO ’
OTC : USDO
23.1.2 Disclosure of rules, key procedures, and market Average Notional Value of trades cleared by Asset Class, CCY and Over-the- OTC : HKD163,076,923.08 OTC : HKD19,047,619.05
data; Average Daily Volumes Counter(OTC) or Exchange Traded (ETD) e USD531’634’408'42 OTC : USD503,232,759.61
o s o
OTC : CNY26,227,743,076.92 o%c . EURI4 1813 365’5 08‘
OTC : EUR15,150,769.23 o o
30/6/2026 OTC : HKD567,063,076.92 31/3/2026 C;I:fc 'HUKSIT)T;)7;‘81900;;776;LJ;9
e e s OTC : CNY227,301,587.30
OTC : CNY110,000,000.00 OTC" UsD11 ’827 ’203 '11
OTC : USD4,307,692.31 ' P
OTC:USD2,158,730.16
23.2.1 Disclosure of rules, key procedures, and market Gross notional outstanding/total settlement value of novated but not-yet OTC : HKD: N/A OTC : HKD: N/A
data; Non-Yet-Settled settled securities transactions by Asset Class, Instrument, CCY and Over- oTC USD: N/A OTC : USD: N/A
the-Counter(OTC) or Exchange Traded (ETD) OTC : USD: N/A OTC: USD: N/A
OTC : CNY: N/A OTC: CNY: N/A
OTC « EUR: N/A OTC : EUR: N/A
30/6/2026 : ’ 31/3/2026 OTC : HKD: N/A
OTC : HKD: N/A OTC: USD: N/A
OTC : USD: N/A e CNY: N/A
OTC : CNY: N/A e USD: N/A
OTC : USD: N/A i .
/ OTC : USD: N/A
23.2.2 Disclosure of rules, key procedures, and market Defines the Asset Class for volumes reported in Disclosure References OTC : HKD: IRD OTC : HKD: IRD
data; Average Daily Volumes 23.1.1, 23.1.2and 23.2.1 - : USDj . OTC : USD: IRD
. . TC : USD: IRD
OTC : USD: IRD gTE . gl?lY IRD
OTC: CNY: IRD . :
OTC : EUR: IRD
30/6/2026 OTC : EUR: IRD 31/3/2026 OTC : HKD: IRD
OTC : HKD: IRD otc USD: IRD
OTC : USD: IRD g
OTC : CNY: IRD OTC - USD: FX
OTC : USD: FX . .
OTC : USD: FX
23.2.3 Disclosure of rules, key procedures, and market Defines the Product Type for volumes reported in Disclosure References OTC : HKD: Basis Swap OTC : HKD: Basis Swap
; i A 1. 2. s : OTC : USD: Cross C S
data; Average Daily Volumes 23.1.1, 23.1.2and 23.2.1 OTC : USD: Cross Currency Swap b C::cQ):z Cz:z:zy Sx:p
OTC : USD: Cross Currency Swap OT(£ . CN\I(' . RateySwa ®
OTC : CNY: Interest Rate Swap . ’ P
OTC : EUR: Interest Rate Swap
OTC : EUR: Interest Rate Swap
30/6/2026 31/3/2026 OTC : HKD: Interest Rate Swap

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

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




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, 23.1.2and 23.2.1

30/6/2026

OTC : HKD: N/A
OTC : USD: USD/CNH
OTC : USD: USD/HKD

OTC: CNY: N/A

OTC: EUR: N/A

OTC : HKD: N/A

OTC : USD: N/A

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

23.3.1

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

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

30/6/2026

MarkitWire : 28.00
TradeServ : 0.00
Swap Connect : 46.26
Traiana : 0.12

31/3/2026

OTC : HKD: N/A
OTC : USD: USD/CNH
OTC : USD: USD/HKD

OTC: CNY: N/A

OTC : EUR: N/A

OTC : HKD: N/A

OTC : USD: N/A

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

23.3.2

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

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

30/6/2026

MarkitWire : 48,642,844,948.46
TradeServ : 0.00
Swap Connect : 242,340,465,047.72
Traiana : 70,000,000.00

31/3/2026

MarkitWire : 31.68
TradeServ : 0.00
Swap Connect : 49.75
Traiana : 0.19

31/3/2026

MarkitWire : 50,153,999,219.84
TradeServ : 0.00
Swap Connect : 246,227,614,614.48
Traiana : 136,000,000.00




