Key Summary Statistics

(in HK$)

30-Sep-21 OTC Clear
DFccp, CCP's prefunded own resources 150,000,000
DF ey, Prefunded default fund from all members 2,651,078,741
N, number of clearing members 25
Kcep, hypothetical capital requirement 2,228,978
C-factor, RW used to calculate each CM capital requirement 0.16%




