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Current Quarter
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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;
(excludi_ng initia_l an_d retained variation margin), split|Reported as at quarter end 31/12/2024 HKD150,000,000.00 30/09/2024 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;
(excluding initial and retained variation margin), split|Reported as at quarter end
X L 31/12/2024 HKD0.00 30/09/2024 HKDO0.00
by clearing service if default funds are segregated by
clearing service
413 Total value of default resources Prefunded - Own Capital After;
(excludi_ng initia_l an_d retained variation margin), split|Reported as at quarter end 31/12/2024 HKD551,565,000.00 30/09/2024 HKDA486,710,000.00
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 31/12/2024 HKD4,302,965,906.47 30/09/2024 HKD4,070,797,413.96
by clearing service if default funds are segregated by
clearing service
4.15 Total value of default resources Prefunded - Aggregate Participant Contributions - Post-Haircut Posted;
(excludi_ng initia_l an_d retained variation margin), split|Reported as at quarter end 31/12/2024 HKD6,016,016,012.00 30/09/2024 HKDS,721,100,295.00
by clearing service if default funds are segregated by
clearing service
416 Total vaflue‘o'f -default res?urces L X . Prefunded - Other; PM is pre-funded financial resources PM is pre-funded financial resources
(exclud|'ng |n|t|a'l 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 31/12/2024 HKD652,490,328.38 any losses arising in the event that 30/09/2024 HKD886,163,664.72 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
(excludir\g initia‘l an‘d retained variation margin), split|participant default (or round of participant defaults); 31/12/2024 HKDO.00 30/09/2024 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
31/12/2024 HKDO0.00 have been utilized in full, or are 30/09/2024 HKDO0.00 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/OTC-
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 if the aggregate funded Clearing if the aggregate funded Clearing
clearing service defaults) has been addressed; Members’ contribution to the Members’ contribution to the
Reported as at quarter end default fund falls below, or is default fund falls below, or is
expected to fall below, 75% of the expected to fall below, 75% of the
last calculated value of the last calculated value of the
aggregated funded Clearing 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
have been utilized in full, or are have been utilized in full, or are
31/12/2024 HKDS8,605,931,812.94 expected to be utilized in full, each 30/09/2024 HKD8,141,594,827.92 expected to be utilized in full, each
non-defaulting Clearing Member will non-defaulting Clearing Member will
be obligated to replenishment up to be obligated to replenishment up to
two times the value of its funded two times the value of its funded
contribution amount (Clearing Rule contribution amount (Clearing Rule
1507 and section 6.1.2 of Clearing 1507 and section 6.1.2 of Clearing
Procedures). 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/OTC-
Clear/Rules?sc_lang=en Clear/Rules?sc_lang=en
4.1.10 Total value of default resources Committed - Other;
(excludl'ng |n|t|a'l an'd retained variation margin), split|Reported as at quarter end 31/12/2024 HKD0.00 30/09/2024 HKDO0.00
by clearing service if default funds are segregated by
clearing service
4.2.1 Kcep Kccp - Keep need only be reported by those CCPs which are, or seek to be a - Lo
Reporting is based on BCBS282 Basel Reporting is based on BCBS282 Basel
"qualifying CCP" under relevant law 31/12/2024 HKD10,400,932.00 el ; 30/09/2024 HKDS,358,721.00 eI :
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;
i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|a_l and reFaln?d variation m?rgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 re alrcu 30/09/2024 re alrcu
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;
i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|a_l and reFaln?d variation m?rgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 re alrcu 30/09/2024 re alrcu
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 reFaln?dtvalnftlog m?trgbln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 11122028 PreHaircut : HKD0.00 10/09/2024 PreHaircut : HKD0.00
clearing service, in totat and spiit by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43.4 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 31/12/2024 PreHaircut : HKD6,055,888,000.00 30/09/2024 PreHaircut : HKD5,755,284,000.00
clearing service, in total and split by PostHaircut : HKD6,016,016,012.00 PostHaircut : HKD5,721,100,295.00
4.3.5 Value of pre-funded default resources (excluding Non-Cash Sovereign Government Bonds - Domestic;
i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|a! and reFaln?d variation mafrgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 re alrcu 30/09/2024 re alrcu
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.6 Value of pre-funded default resources (excluding Non-Cash Sovereign Government Bonds - Other;
i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|a! and reFaln?d variation mafrgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 re alrcu 30/09/2024 re alrcu
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;
i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|a! and reFaln?d variation mafrgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 re alrcu 30/09/2024 re alrcu
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.8 Value of pre-funded default resources (excluding Non-Cash State/municipal bonds;
i iati i ; Pre-Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
mma! and reFaln?d variation me?rgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 e alrcu 30/09/2024 re alrcu
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
439 Value of pre-funded default resources (excluding Non-Cash Corporate bonds;
i iati i ; Pre-Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
mma! and reFaln?d variation me?rgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 e alrcu 30/09/2024 re alrcu
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;
i iati i ; Pre-Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
mma! and reFaln?d variation me?rgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 e alrcu 30/09/2024 re alrcu
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;
i iati i ; Pre-Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
mma! and reFaln?d variation me?rgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 e alrcu 30/09/2024 re alrcu
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
4.3.12 Value of pre-funded default resources (excluding Non-Cash Commodities - Other;
i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKDO.00
initial and retained variation margin) held for each  |Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 reHaircu 30/09/2024 reHaircu

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 Commodities - Mutual Funds / UCITs;
initi i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|a_| and reFalnt_ad variation mérgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 |‘ u 30/09/2024 |' u
clearing service, in total and split by PostHaircut : HKD0.00 PostHaircut : HKD0.00
43.14 Value of pre-funded default resources (excluding Non-Cash Commodities - Other;
i iati i ; -Hai -Hai PreHaircut : HKD0.00 PreHaircut : HKD0.00
|n|t|a_l and reFalnz_ed variation ma_rgln) held for each  [Reported as at quarter end; Pre-Haircut and Post-Haircut 31/12/2024 re alrcu 30/09/2024 re alrcu
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 31/12/2024 PreHaircut : HKD6,055,888,000.00 30/09/2024 PreHaircut : HKD5,755,284,000.00
clearing service, in total PostHaircut : HKD6,016,016,012.00 PostHaircut : HKD5,721,100,295.00
441 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. 31/12/2024 Coverl 30/09/2024 Coverl
442 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. 31/12/2024 5 30/09/2024 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 PeakDayAmountInPast12Months : HKD-
participants) in extreme but plausible market conditions; Peak day amount 31/12/2024 PeakDayAmountInPast12Months : HKD-4,350,195,511.03 The estimated aggregate stress loss 30/09/2024 3,893,932,849.46 The estimated aggregate stress loss
in the previous 12 months and mean average over the previous 12 months MeanAverageOverPrevious12Months : HKD-3,681,697,489.50 is against initial margin requirement MeanAverageOverPrevious12Months : HKD- is against initial margin requirement
3,608,866,364.13
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 31/12/2024 0 30/09/2024 0
margin).
445 Credit Risk Discl Th tin 4.4.3 which ded actual pre-funded default
recit Risk Disclosures R € amoun {n' X 3w I,c exceeded actual pre-tunded defauli resources 31/12/2024 AmountExceeded : HKD0.00 30/09/2024 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 31/12/2024 PeakDayAmountInPast12Months : HKD0.00 30/09/2024 PeakDayAmountInPast12Months : HKD0.00
previous 12 months and mean average over the previous 12 months MeanAverageOverPrevious12Months : HKD0.00 MeanAverageOverPrevious12Months : HKD0.00
4.4.7 Credit Risk Disclosures For eachftfle‘a‘rlrg serche,hthe estllr'(r;abted Iargzs;agireia;e sltre:s loss (in The figures represent the sum of the The figures represent the sum of the
exce'S§ ofinitia marg'”) t_ ‘at wo'u e'cause yt' e defaulto a”Y tv'vo largest two Clearing Members’(CM’s) largest two Clearing Members’(CM’s)
participants and their affiliates (including transactions cleared for indirect . . PeakDayAmountInPast12Months : HKD- . Rk
. X X . EULs. The scenario which generates EULs. The scenario which generates
participants) in extreme but plausible market conditions; Peak day amount PeakDayAmountinPast12Months : HKD-8,274,468,789.21 , 7,204,797,709.26 ,
31/12/2024 X the largest CM’s EUL may be 30/09/2024 X the largest CM’s EUL may be
in the previous 12 months and mean average over the previous 12 months MeanAverageOverPrevious12Months : HKD-6,298,019,493.87 5 . ) MeanAverageOverPrevious12Months : HKD- ) ) )
different from the scenario which e-531506300154 different from the scenario which
generates the second largest CM’s e generates the second largest CM’s
EUL. EUL.
448 Credit Risk Disclosures Number of business days, if any, on which the above amount (4.4.7)
exceeded actual pre-funded default resources (in excess of initial margin) 31/12/2024 67 30/09/2024 63
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) 31/12/2024 AmountExceeded : HKD3,341,690,347.85 30/09/2024 AmountExceeded : HKD2,497,290,295.30
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)? 31/12/2024 PeakDayAmountinPast12Months : HKD0.00 The actual aggregate stress loss is 30/09/2024 PeakDayAmountInPast12Months : HKD0.00 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 /r-]\s'setstellglb:? ads initial margin, and the respective  [Assets eligible as initial margin and the respective haircuts applied it o ke com hi/Services/Clearing/OTC-Clear/Risk http://www.hkex.com.hk/Services/Clearing/OTC-
alreuts applle 31/12/2024 B i i . 8 30/09/2024 Clear/Risk-Management/Collateral-
Management/Collateral-Management?sc_lang=en
Management?sc_lang=en
5.2.1 Asset§ Ell'glble for pre-funded participant Assets Eligible for pre—fund'ed partmpant CO'ntI'I‘but'IOI']S to the default A ‘ A https//www.hkex.com.hk/Services/Clearing/OTC-
contributions to the default resources, and the resources, and the respective haircuts applied (if different from 5.1) http://www.hkex.com.hk/Services/Clearing/OTC-Clear/Risk- X
. h N 31/12/2024 30/09/2024 Clear/Risk-Management/Collateral-
respective haircuts applied (if different from 5.1) Management/Collateral-Management?sc_lang=en
Management?sc_lang=en
5.3.1 Results of testing of haircuts Confidence interval targeted through the calculation of haircuts 31/12/2024 99.00% 30/09/2024 99.00%
5.3.2 Results of testing of haircuts Assumed holding/liquidation period for the assets accepted 31/12/2024 1day 30/09/2024 1day
5.33 Results of testing of haircuts Look-back period used for testing the haircuts 31/12/2024 ByEE 30/09/2024 ByeE
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 31/12/2024 0 30/09/2024 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 : 10,346,627,011.46 House_Net : 12,421,130,772.30
required, split by house and client total(if not segregated); Client G :1.655,176,056.78 Client G :1.356,258.433.18
31/12/2024 S Client figures has included ISA. 30/09/2024 ISAEIEIER B SRR 240 Client figures has included ISA.

(or combined total if not segregated)

Client_Net : 0.00
Total : 12,001,803,068.24

Client_Net : 0.00
Total : 13,777,389,205.48




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
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : 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
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 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
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 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$13,379,326,000.00 HouselM_PreHaircut : HK$15,416,092,000.00
split by house and client Client; Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$13,151,771,675.00 HouselM_PostHaircut : HK$15,280,839,877.00
ClientIM_PreHaircut : HK$2,503,914,000.00 ClientIM_PreHaircut : HK$1,985,730,000.00
31/12/2024 ClientIM_PostHaircut : HK$2,496,735,149.00 30/09/2024 ClientIM_PostHaircut : HK$1,974,379,294.00
TotallM_PreHaircut : HK$15,883,241,000.00 TotallM_PreHaircut : HK$17,401,822,000.00
TotallM_PostHaircut : HK$15,648,506,824.00 TotallM_PostHaircut : HK$17,255,219,171.00
6.2.5 For each clearing service, total initial margin held, Non-Cash Sovereign Government Bonds - Domestic; Total split by House HouselM_PreHaircut : HK$0.00 HouselM_PreHaircut : HK$0.00
split by house and client and Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$0.00 HouselM_PostHaircut : HK$S0.00
ClientIM_PreHaircut : HKS0.00 ClientIM_PreHaircut : HKS0.00
31/12/2024 ClientIM_PostHaircut : HK$0.00 30/09/2024 ClientIM_PostHaircut : HK$0.00
TotallM_PreHaircut : HK$0.00 TotallM_PreHaircut : HK$0.00
TotallM_PostHaircut : HK$0.00 TotallM_PostHaircut : HK$0.00
6.2.6 For each clearing service, total initial margin held, ~ |Non-Cash Sovereign Government Bonds - Other; Total split by House and HouselM_PreHaircut : HKS0.00 HouselM_PreHaircut : HK$0.00
split by house and client Client;Pre-Haircut and Post Hair-cut HouselM_PostHaircut : HK$0.00 HouselM_PostHaircut : HK$0.00
ClientIM_PreHaircut : HK$0.00 ClientIM_PreHaircut : HK$0.00
31/12/2024 ClientIM_PostHaircut : HK$0.00 30/09/2024 ClientIM_PostHaircut : HK$0.00
TotallM_PreHaircut : HK$0.00 TotallM_PreHaircut : HK$0.00
TotallM_PostHaircut : HK$0.00 TotallM_PostHaircut : HK$0.00
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 : N/A HouselM_PreHaircut : N/A
split by house and client Post Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
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
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 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
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 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, TotallIM_PreHaircut, ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
TotallM_PostHaircut 31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 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 Commaodities - 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 31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 ClientIM_PostHaircut : N/A

TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A

TotallM_PreHaircut : 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
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 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
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.14 For each clearing service, total initial margin held, Non-Cash - Other; Total split by House and Client; Pre-Haircut and Post HouselM_PreHaircut : N/A HouselM_PreHaircut : N/A
split by house and client Hair-cut HouselM_PostHaircut : N/A HouselM_PostHaircut : N/A
ClientIM_PreHaircut : N/A ClientIM_PreHaircut : N/A
31/12/2024 ClientIM_PostHaircut : N/A 30/09/2024 ClientIM_PostHaircut : N/A
TotallM_PreHaircut : N/A TotallM_PreHaircut : N/A
TotallM_PostHaircut : N/A TotallM_PostHaircut : N/A
6.2.15 For each clearing service, total initial margin held, For each clearing service, total initial margin held, split by house and client
split by house and client (if segregated). HouselM_PreHaircut : HK$13,379,326,000.00 HouselM_PreHaircut : HK$15,416,092,000.00
HouselM_PostHaircut : HK$13,151,771,675.00 HouselM_PostHaircut : HK$15,280,839,877.00
ClientIM_PreHaircut : HK$2,503,914,000.00 ClientIM_PreHaircut : HK$1,985,730,000.00
31/12/2024 ClientIM_PostHaircut : HK$2,496,735,149.00 30/09/2024 ClientIM_PostHaircut : HK$1,974,379,294.00
TotallM_PreHaircut : HK$15,883,241,000.00 TotallM_PreHaircut : HK$17,401,822,000.00
TotallM_PostHaircut : HK$15,648,506,824.00 TotallM_PostHaircut : HK$17,255,219,171.00
6.3.1 Initial Margin rates on individual contracts, where Initial Margin rates on individual contracts where the CCP sets such rates 31/12/2024 N/A 30/09/2024 N/A
the CCP sets such rates
6.4.1 Type of initial margin model used (e.g. portfolio Type of IM Model
simulation or risk aggregation) for each clearing .
service and the key model design parameters for 31/12/2024 Expected shortfall HVaR with EWMA model plus stress scenarios 30/09/2024 Expected shortfaltl HVaR Wlth,EWMA model plus
each initial margin model applied to that clearing stress scenarios
service
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 31/12/2024 2013-11-25 30/09/2024 2013-11-25
each initial margin model applied to that clearing
service
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 31/12/2024 SIGMA - System of InteGrated Margining Analysis 30/09/2024 SIGMA - System of InteGrated Margining Analysis
each initial margin model applied to that clearing
service
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 31/12/2024 2013-11-25 30/09/2024 2013-11-25
each initial margin model applied to that clearing
service
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 31/12/2024 99.40% 30/09/2024 99.40%
each initial margin model applied to that clearing
service
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 31/12/2024 2013-11-25 30/09/2024 2013-11-25
each initial margin model applied to that clearing
service
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 31/12/2024 5 years 30/09/2024 5 years
each initial margin model applied to that clearing
service
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 31/12/2024 2013-11-25 30/09/2024 2013-11-25
each initial margin model applied to that clearing
service
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 31/12/2024 0 30/09/2024 0
each initial margin model applied to that clearing
service
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 31/12/2024 2013-11-25 30/09/2024 2013-11-25

each initial margin model applied to that clearing
service




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)

31/12/2024

5 days

30/09/2024

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

31/12/2024

2013-11-25

30/09/2024

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

31/12/2024

N/A

30/09/2024

N/A

6.4.14

Type of initial margin model used (e.g. portfolio
simulation or risk aggregation) for each clearing
service and the key model design parameters for
each initial margin model applied to that clearing
service

Frequency of Parameter Review

31/12/2024

Daily

30/09/2024

Daily

6.4.15

Type of initial margin model used (e.g. portfolio
simulation or risk aggregation) for each clearing
service and the key model design parameters for
each initial margin model applied to that clearing
service

Frequency of Parameter Review Change Effective Date

31/12/2024

2013-11-25

30/09/2024

2013-11-25

6.5.1.1

Results of back-testing of initial margin. At a
minimum, this should include, for each clearing
service and each initial margin model applied to that
clearing service

Number of times over the past twelve months that margin coverage held
against any account fell below the actual marked-to-market exposure of
that member account

31/12/2024

30/09/2024

6.5.1.2

Specify if measured intraday/continuously or only
once a day. If once a day, specify at what time of
day.

Frequency of daily back-testing result measurements.

31/12/2024

Daily

30/09/2024

Daily

6.5.1.3

Specify if measured intraday/continuously or only
once a day. If once a day, specify at what time of
day.

Time of daily back-testing result if measured once a day.

31/12/2024

End of Day

30/09/2024

End of Day

6.5.2

Results of back-testing of initial margin. At a
minimum, this should include, for each clearing
service and each initial margin model applied to that
clearing service

Number of observations

31/12/2024

11265

The calculation of number of
observations of account for back-
testing existing accounts for accounts
with trades

30/09/2024

10928

The calculation of number of
observations of account for back-
testing existing accounts for accounts
with trades

6.5.3

Results of back-testing of initial margin. At a
minimum, this should include, for each clearing
service and each initial margin model applied to that
clearing service

Achieved coverage level

31/12/2024

100.00%

30/09/2024

100.00%

6.5.4

Results of back-testing of initial margin. At a
minimum, this should include, for each clearing
service and each initial margin model applied to that
clearing service

Where breaches of initial margin coverage (as defined in 6.5(a)) have
occurred, report on size of uncovered exposure; Peak size

31/12/2024

HKD0.00

30/09/2024

HKD0.00

6.5.5

Results of back-testing of initial margin. At a
minimum, this should include, for each clearing
service and each initial margin model applied to that
clearing service

Where breaches of initial margin coverage (as defined in 6.5(a)) have
occurred, report on size of uncovered exposure; Average Size

31/12/2024

HKD0.00

30/09/2024

HKD0.00

6.6.1

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

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

31/12/2024

HKD358,868,121.55

Variation margin is a pay and collect
(i.e. two payments; zero net sum).

30/09/2024

HKD404,831,407.30

Variation margin is a pay and collect
(i.e. two payments; zero net sum).

6.7.1

Maximum total variation margin paid to the CCP on
any given business day over the period

Maximum total variation margin paid to the CCP on any given business day
over the period

31/12/2024

HKD975,788,064.38

Variation margin is a pay and collect
(i.e. two payments; zero net sum).

30/09/2024

HKD1,591,414,272.06

Variation margin is a pay and collect
(i.e. two payments; zero net sum).

6.8.1

Maximum aggregate initial margin call on any given
business day over the period

Maximum aggregate initial margin call on any given business day over the
period

31/12/2024

HKD330,978,875.92

Intra-day threshold-based calls count
as initial margin. Initial margin is only
paid to the CCP (i.e. unilateral
payment to the CCP).

30/09/2024

HKD196,580,603.43

Intra-day threshold-based calls count
as initial margin. Initial margin is only
paid to the CCP (i.e. unilateral
payment to the CCP).

7.11

Liquidity Risk

State whether the clearing service maintains sufficient liquid resources to
'Cover 1' or 'Cover 2'.

31/12/2024

Cover 1

30/09/2024

Cover 1




7.1.2 Liquidity Risk Size and composition of qualifying liquid resources for each clearing SizeAndCompositionOfQualifyingLiquidResources
service; (a) Cash deposited at a central bank of issue of the currency 31/12/2024 SizeAndCompositionOfQualifyingLiquidResources : N/A 30/09/2024 P N/A g '
concerned
7.13 Liquidity Risk Size and composition of qualifying liquid resources for each clearing . - o2 e B
SizeAndC tionOfQual LiquidR :
service; (b) Cash deposited at other central banks 31/12/2024 SizeAndCompositionOfQualifyingLiquidResources : N/A 30/09/2024 fzeAncomposition %L;Z /elicLEREscRces
7.1.4 Liquidity Risk Size and composition of qualifying liquid resources for each clearing . - o e | B
. - P, SizeAndCompositionOfQualifyingLiquidResources :
service; (c) Secured cash deposited at commercial banks (including reverse 31/12/2024 SizeAndCompositionOfQualifyingLiquidResources : N/A 30/09/2024 P N/A fyinglia
repo)
7.15 Liquidity Risk Si d iti f qualifying liquid f h cleari
1quicity Ris |ze'an. (ZC;UPOSI |ondo ql:dl ylng'thdul tresources} ?Leai clearing 31/12/2024 SizeAndCompositionOfQualifyingLiquidResources : 30/09/2024 SizeAndCompositionOfQualifyingLiquidResources :
service; nsecured cash deposited at commercial banks HKD15,474,128,000.00 HKD15,783,210,000.00
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 SizeAndCompositionOfQualifyingLiquidResources :
collateral/security will be provided by the CCP if drawn) including 31/12/2024 SizeAndCompositionOfQualifyingLiquidResources : N/A 30/09/2024 N/A .
committed foreign exchange swaps and committed repos
7.1.7 Liquidity Risk Size and composition of qualifying liquid resources for each clearing
serv1ce;_(f) unsecur_et?l committed lines o_f credit (ie which the CCP may 31/12/2024 USD 2,427,879,333.25 30/09/2024 USD 2,442,549,461.66
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 . - At Ifrerrf
. . Tl SizeAndCompositionOfQualifyingLiquidResources :
highly reliable funding arrangements even in extreme but plausible market 31/12/2024 SizeAndCompositionOfQualifyingLiquidResources : N/A 30/09/2024 . N/A Fyingtiq
conditions
7.1.9 Liquidity Risk Size and composition of qualifying liquid resources for each clearing . -, T
SizeAndCompositionOfQualifyingLiquidResources :
service; (h) other 31/12/2024 SizeAndCompositionOfQualifyingLiquidResources : N/A 30/09/2024 P %/A fyinglia
7.1.10 Liquidity Risk Sta-tfz -whether the CCP has routine access to central bank liquidity or 31/12/2024 No 30/09/2024 No
facilities.
7.1.11 Liquidity Risk Details regarding the schedule of payments or priority for allocating
i i i i Th ific cl in Rul P d
payments, if such exists, and any app“cablé rule, po',lcy’ procedure, and There are no specific clauses in Rules or Procedures regarding schedule ere are'no HSIC AT I IS or- rf)ce ures
governance arrangement around such decision making. 31/12/2024 o K 30/09/2024 regarding schedule of payment or priority for
of payment or priority for allocating payments. E
allocating payments.
7.2.1 Size and composition of any supplementary liquidity |Size and composition of any supplementary liquidity risk resources for
risk res‘our(‘:es for each clearing service above those |each clearing service above those qualifying liquid resources in 7.1 31/12/2024 HKDO.00 30/09/2024 HKDO.00
qualifying liquid resources above.
7.3.1 Liquidity Risk Estimated largest same-day and, where relevant, intraday and multiday
9ayr|‘nent :-b!|gat|ton |dn‘1':[otaflf‘tlf‘1att w(?ul(;l l;e ca:lsed b\([‘the deau|td0ff any SameDayPayment_Total : HKD : 3,058,460,566.21
single participant and its affiliates (including transactions cleared for .
MultiDayPayment_Total : HKD : 6,838,925,732.55 . § . § . .
indirect participants) in extreme but plausible market conditions; Forward 31/12/2024 e - All figures are in HKD equivalent. 30/09/2024 SameDayPayment_Total : HKD : 2,719,513,466.29 All figures are in HKD equivalent.
. SameDayPayment : HKD : 3,058,460,566.21 .
looking measure reported quarterly — (e (100D - 5 K 1, S, B MultiDayPayment_Total : HKD : 6,081,016,976.36
e SameDayPayment : HKD : 2,719,513,466.29
MultiDayPayment : HKD : 6,081,016,976.36
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.; 31/12/2024 0 30/09/2024 0
No. of days in quarter
7.33 Liquidity Risk Nun;?e-r ol}bulst;ness days, if f':\dny,t('): \g/hlch tf;elabol\j/e ar’rfﬁl;:\t etx'tt:sedeg |:s AmountExceeded : EURO.00 AmountExceeded : EURD.00
?:all)ylnghlqm rezourczsb(l hen e a;': : ,atn faval ablea izom 31/12/2024 AmountExceeded : CNH0.00 30/09/2024 AmountExceeded : CNH0.00
e breach occurred), and by how much; Amount of excess on each day AmountExceeded : HKD0.00 AmountExceeded : HKD0.00
AmountExceeded : USD0.00 AmountExceeded : USD0.00
734 Liquidity Risk Actual largest intraday and multiday payment obligation of a single
participant and its affiliates (including transactions cleared for indirect All fi . . . . .
igures are in HKD equivalent. The All figures are in HKD equivalent. The
ici . i i S DayP t_Total : HKD : 409,971,282.57 . . . N S DayP t_Total : HKD : 1,635,260,180.98 . . . .
participants) over the past twelve months; Peak day amount in previous am'e ayPayment_Tota figure in MultiDayPayment is based am§ ayPayment_Tota figure in MultiDayPayment is based
twelve months MultiDayPayment_Total : HKD : 1,522,350,111.41 ) i MultiDayPayment_Total : HKD : 3,612,449,096.44 X ,
31/12/2024 S P « 4D 1 418 Sl 2. 57 on actual PnL in 5-day Stress Period 30/09/2024 S et « LD« 1L G2 250 (0.6 on actual PnL in 5-day Stress Period
) yray ‘ A of Risk (SPOR) and SameDayPayment - yray ' DS of Risk (SPOR) and SameDayPayment
MultiDayPayment : HKD : 1,522,350,111.41 ) . MultiDayPayment : HKD : 3,612,449,096.44 ) .
is based on daily actual PnL. is based on daily actual PnL.
735 Liquidity Risk Estimated largest same-day and, where relevant, intraday and multiday
payment obligation in each relevant currency that would be caused by the
. - s - N " . SameDayPayment_Total : HKD : 3,058,460,566.21
default of any single participant and its affiliates (including transactions i
cleared for indirect participants) in extreme but plausible market MultiDayPayment_Total : HKD : 6,838,925,732.55 SameDayPayment : HKD : 302,305,590.47
. . . SameDayPayment : HKD : 555,765,551.42 SameDayPayment : USD : 2,719,513,466.29
conditions; Forward looking measure reported quarterly . . . . . .
SameDayPayment : USD : 3,058,460,566.21 All figures are in HKD equivalent. SameDayPayment : EUR : 112,217,275.23 All figures are in HKD equivalent.
SameDayPayment : EUR : 104,792,064.73 For each currency, the Cover 1 SameDayPayment : CNH : 2,266,155,596.00 For each currency, the Cover 1
31/12/2024 30/09/2024

SameDayPayment : CNH : 1,508,595,173.00
MultiDayPayment : HKD : 1,242,729,552.52
MultiDayPayment : USD : 6,838,925,732.55
MultiDayPayment : EUR : 234,322,180.25
MultiDayPayment : CNH : 3,373,321,357.00

requirement generated by the
biggest default in that currency.

MultiDayPayment : HKD : 675,975,850.28
MultiDayPayment : USD : 6,081,016,976.36
MultiDayPayment : EUR : 250,925,455.66
MultiDayPayment : CNH : 5,067,277,961.00

requirement generated by the
biggest default in that currency.




7.3.6 Liquidity Risk NurrTb.ntr of}bu‘siness days, if any, on which the above amlountf fexc&leeded its NumberOfDays_CNH : 0 NumberOfDays_CNH : 0
quallfylr_\g liquid resour_ces 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 31/12/2024 NumberOfDays_USD : 0 30/09/2024 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 : HKD0.00 AmountExceeded : HKD0.00
identified in 7.1 and available at the point the breach occurred), and by AmountExceeded : USD0.00 AmountExceeded : USD0.00
how much; Amount of excess on each day 31/12/2024 AmountExceeded : EUR0.00 30/09/2024 AmountExceeded : EUR0.00
AmountExceeded : CNH0.00 AmountExceeded : CNH0.00
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 31/12/2024 0.00% 30/09/2024 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 31/12/2024 0.00% 30/09/2024 0.00%
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 31/12/2024 100.00% 30/09/2024 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 31/12/2024 0.00% 30/09/2024 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 31/12/2024 0.00% 30/09/2024 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 31/12/2024 100% 30/09/2024 100.00%
13.1.1 quantitative information related to defaults Quantitativ_e _in'formati_on related to defaults; Amount of loss versus 31/12/2024 N/A 30/09/2024 N/A
amount of initial margin
13.1.2 quantitative information related to defaults Quantitative information related to defaults; Amount of other financial 31/12/2024 N/A 30/09/2024 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 31/12/2024 N/A 30/09/2024 N/A
closed-out
13.1.3.2 quantitative information related to defaults Quantitative information related to defaults; Proportion of client positions 31/12/2024 N/A 30/09/2024 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 31/12/2024 N/A 30/09/2024 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 31/12/2024 19.99% 30/09/2024 15.59%
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 31/12/2024 0.00% 30/09/2024 0.00%
securities transactions
14.1.3 Total Client Positions held as a share of notional Total 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 31/12/2024 N/A PP 30/09/2024 N/A pp
. 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 31/12/2024 N/A e 30/09/2024 N/A g
. i 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 otfiquld net assets Tunded by equity 31/12/2024 HKD1,209,248,000.00 31/12/2023 HKD518,519,000.00
15.1.2 | busi isk i hs of i
5 General business ris| Six months of current operating expenses 31/12/2024 HKD60,176,000.00 31/12/2023 HKD58,411,000.00
15.2.1 G | busi isk; Fi ial Discl Total R
eneralbusiness risk; Financial Disclosures otalRevenue 31/12/2024 HKD62,155,000.00 31/12/2023 HKD62,313,000.00
15.2.2 | i isk; Fi ial Discl Total E i
5 General business risk; Financial Disclosures otal Expenditure 31/12/2024 HKD111,455,000.00 31/12/2023 HKD94,637,000.00
15.2.3 G | busi isk; Fi ial Discl Profit:
eneralbusiness risk; Financial Disclosures rotits 31/12/2024 HKD753,931,000.00 31/12/2023 HKD773,760,000.00
15.2.. i isk; Fi ial Discl T
524 General business risk; Financial Disclosures otal Assets 31/12/2024 HKD25,252,683,000.00 31/12/2023 HKD22,919,297,000.00
15.2.5 G | busi isk; Fi ial Discl Total Liabiliti
eneralbusiness risk; Financial Disclosures otat Habilities 31/12/2024 HKD22,033,256,000.00 31/12/2023 HKD20,453,801,000.00
15.2. i isk; Fi ial Discl Explain if coll | i ici i . . .
526 General business risk; Financial Disclosures xpllaln if collateral posted by clearing participants is held on or off the Cash collateral is held on the balance sheet. Non-cash collateral is held Cash collateral is held on the balance sheet. Non-cash
CCP's balance sheet 31/12/2024 31/12/2023 .
off the balance sheet. collateral is held off the balance sheet.
15.2.7 General business risk; Financial Disclosures Additional items as necessary 31/12/2024 Nil 31/12/2023 Nil
15.3.1 General business risk; Income breakdown Percc—*‘:ntage of total income that comes from fees related to provision of 31/12/2024 6.61% 31/12/2023 6.80%
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 31/12/2024 81.44% 31/12/2023 84.23%
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 31/12/2024 HKD15,699,041,000.00 30/09/2024 HKD17,163,976,000.00

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 31/12/2024 HKD5,504,722,000.00 30/09/2024 HKD5,268,440,000.00
received as initial margin or default fund
contribution
16.2.1 How total c?sh received fr‘om pérticipants (16.1)is  |Percentage of total participant cash held as cash deposits (including 31/12/2024 100.00% 30/09/2024 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 reversej‘ repo); as cash deposits at central banks of issue of the 31/12/2024 N/A 30/09/2024 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 31/12/2024 N/A 30/09/2024 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, 31/12/2024 0.00% 30/09/2024 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) 31/12/2024 100.00% 30/09/2024 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 31/12/2024 0.00% 30/09/2024 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 31/12/2024 0.00% 30/09/2024 0.00%
16.2.8 :ol\;v/';otal cj‘isf:i/r'ece|vtedd1’r_omI pda‘rtlz':lpants (16.1) is f:rcen:]age of total pa;'rtlupanttcash hlgldbas cash depofslths (|nc|udr:ndg . Percentage_HKD : 68.04% Percentage_HKD : 62.67%
eld/deposited/invested, including; y rolui reverse repo ,)perzen age spli ky:;rrzncl\)/ OCCY.eZe ca; | ep?SI s T1/12/2008 Percentage_USD : 15.54% 10/09/2024 Percentage_USD : 26.01%
inclu mg_ reverse refo and money market Tunds by LLY; speclly loca Percentage_EUR : 11.83% Percentage_EUR : 0.94%
currency In comments Percentage_CNY : 4.59% Percentage_CNY : 10.38%
16.2.9 How total cash received from participants (16.1) is |Percentage of total participant cash held as cash deposits (including
held/deposited/invested, including; through reverse repo); weighted average maturity of these cash deposits 31/12/2024 0.07 year 30/09/2024 0.06 year
(including reverse repo) and money market funds
16.2.10 How total cja\sh r'eceived fr_om pa‘rticipants (16.1) is Percen'tage of total participant cash invested in securities; Domestic 31/12/2024 0.00% 30/09/2024 0.00%
held/deposited/invested, including; sovereign government bonds
16.2.11 How total c-ash r-eceived fr‘om pérticipants (16.1) is  |Percentage of total participant cash invested in securities; Other sovereign 31/12/2024 0.00% 30/09/2024 0.00%
held/deposited/invested, including; government bonds
16.2.12 How total cja\sh r'eceived fr_om pa‘rticipants (16.1)is  |Percentage of total participant cash invested in securities; Agency Bonds 31/12/2024 0.00% 30/09/2024 0.00%
held/deposited/invested, including;
16.2.13 How total Césh rf:ceived fr‘om pérticipants (16.1)is |Percentage of total participant cash invested in securities; State/municipal 31/12/2024 0.00% 30/09/2024 0.00%
held/deposited/invested, including; bonds
16.2.14 How total c'ash rfeceived fr{om pérticipants (16.1) is ?ercentage of total participant cash invested in securities; Other 31/12/2024 0.00% 30/09/2024 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%
i i i ing; ities; i i ; P t USD : 0.00% P t USD : 0.00%
held/deposited/invested, including; by currency of these securities; Specify local currency in comments; 31/12/2024 ercentage_| b 30/09/2024 ercentage_ b
Percentage_EUR : 0.00% Percentage_EUR : 0.00%
Percentage CNY : 0.00% Percentage CNY : 0.00%
16.2.16 How total c?sh réceived fliom pafticipants (16.1)is |Weighted average maturity of securities 31/12/2024 0.00% 30/09/2024 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) 31/12/2024 0 30/09/2024 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 For HKD Notes issuing banks and also OTC Clear's
: i ttl t banks, 100% of all funds und
the size of that limit. For HKD Notes issuing banks and also OTC Clear's settlement banks, € emniZnaaZr:ént fo: zacah b::ks under
100% of all funds under management for each bank. & ’
For HKD Notes issuing bank that is not an OTC Clear"
For HKD Notes issuing bank that is not an OTC Clear's settlement bank, or otes ISSUI?g ank that s not an ears
25% of all funds under management for each bank settlement bank, 25% of all funds under management
31/12/2024 ' 30/09/2024 for each bank.
For all other issuers, the limit is based on an amount which is equal or ) L
K \ L For all other issuers, the limit is based on an amount
less that the net current assets minus (1) OTC Clear's contribution to the L
Guarantee Fund and (2) net current assets equal to 12-months operatin which is equal or less that the net current assets
q P g minus (1) OTC Clear's contribution to the Guarantee
expenses.
Fund and (2) net current assets equal to 12-months
operating expenses.
16.2.19 How total c?sh rfeceived ferm pérticipants (16.1) is  |State the number of times over the previous quarter in which this limit has 31/12/2024 0 30/09/2024 0
held/deposited/invested, including; been exceeded.
16.2.20 How total c'ash r'eceived fliom pafticipants (16.1)is  |Percentage of total participant cash held as securities. 31/12/2024 0.00% 30/09/2024 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) 31/12/2024 N/A 30/09/2024 N/A
16.3.2 Rehypothecation of participant assets (ie non-cash) |Total value of participant non-cash rehypothecated (Default fund) 31/12/2024 N/A 30/09/2024 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 31/12/2024 N/A 30/09/2024 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 31/12/2024 N/A 30/09/2024 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) 31/12/2024 99.95% 30/09/2024 99.95%
over a twelve-month period)
17.2.1 Actu_al availability of the con_'e system(s) over the Actyal availability of the core system(s) over the previous twelve month 31/12/2024 100% 30/09/2024 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 31/12/2024 DurationofFailure : 00:00:00 30/09/2024 DurationofFailure : 00:00:00
17.4.1 Recovery time objective(s) Recovery time objective(s) (e.g. within two hours) 31/12/2024 within 120 minutes 30/09/2024 within 120 minutes
18.1.1.1 Number of clearing members, by clearing service Number of general clearing members 31/12/2024 0 30/09/2024 0
18.1.1.2 Number of clearing members, by clearing service Number of direct clearing members 31/12/2024 27 30/09/2024 2
18.1.1.3 Number of clearing members, by clearing service Number of others category (Describe in comments) 31/12/2024 N/A 30/09/2024 N/A
18.1.2.1 Number of clearing members, by clearing service Number of central bank participants 31/12/2024 N/A 30/09/2024 N/A
18.1.2.2 Number of clearing members, by clearing service Number of CCP participants 31/12/2024 N/A 30/09/2024 N/A
18.1.2. Number of cleari bers, by cleari i Number of bank participant:
8.1.2.3 umber of clearing members, by clearing service umber of bank participants 31/12/2024 o 30/09/2024 2%
18.1.2.4 Number of clearing members, by clearing service Number of other participants (Describe in comments) 31/12/2024 0 30/09/2024 0
18.1.3.1 Number of cleari bers, by cleari i Number of d ti ticipant
8.1.3 umber of clearing members, by clearing service umber of domestic participants 31/12/2024 3 30/09/2024 8
18.1.3.2 Number of clearing members, by clearing service Number of foreign participants 31/12/2024 19 30/09/2024 18
18.2.1 Open Position Concentration For each clearing service with ten or more members, but fewer than 25
memzers; _Perlce(zjr?tagbe c::]c:‘pen postlops htel'd by the Iatrg.esAt five cleandng 11122028 AveragelnQuarter : N/A 10/09/2024 AveragelnQuarter : N/A
members, including both house and client, in aggregate; Average an PeakinQuarter : N/A PeakinQuarter : N/A
Peak 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 31/12/2024 AveragelnQuarter : 66.49% 30/09/2024 AveragelnQuarter : 63.54%
and client, in aggregate; Average and Peak over the quarter PeakinQuarter : 68.34% PeakinQuarter : 65.20%
18.2.3 Open Position Concentration For each clearing service with 25 or more members; Percentage of open
positions held by the largest ten clearing members, including both house 31/12/2024 AveragelnQuarter : 85.43% 30/09/2024 AveragelnQuarter : 84.76%
and client, in aggregate; Average and Peak over the quarter PeakinQuarter : 85.77% PeakinQuarter : 85.29%
18.3.1 Initial Margin Concentration For each clearing service with ten or more members, but fewer than 25
memk;ers; 'I’el'lczr]tagl)e L:::Itlal ma:jglr:'potst'ed by the I:rgzst five cleadn:g K 31/12/2024 AveragelnQuarter : N/A 30/09/2024 AveragelnQuarter : N/A
memthers, |nctu ing 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
m;;rgllr\ p(t)s'ted by thetla'riest five cleda:ngkmemb;rs, mdlidmg both house 31/12/2024 AveragelnQuarter : 56.03% 30/09/2024 AveragelnQuarter : 52.99%
and client, in aggregate; Average and Peak over the quarter PeakIinQuarter : 59.86% PeakIinQuarter : 60.83%
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 31/12/2024 AveragelnQuarter : 74.81% 30/09/2024 AveragelnQuarter : 74.36%
and client, in aggregate; Average and Peak over the quarter PeakinQuarter : 77.54% PeakinQuarter : 77.82%
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 31/12/2024 N/A 30/09/2024 N/A
18.4.2 Segregated Default Fund Concentration For each segregated default fund with 25 or more members; Percentage of
partl'mpant contrlb}Jtlons to the default fund contributed by largest five 31/12/2024 60.42% 30/09/2024 61.00%
clearing members in aggregate
18.4.3 Segregated Default Fund Concentration For each segregated default fund with 25 or more members; Percentage of
partl'mpant contrlb}Jtlons to the default fund contributed by largest ten 31/12/2024 77.22% 30/09/2024 80.10%
clearing members in aggregate
19.1.1 i icipati , f cli if ki
9 Tiered participation arrangements, measures of Number of clients (if known) 31/12/2024 39 30/09/2024 39

concentration of client clearing




19.1.2 Tiered part'icipatior? arrangements, measures of Number of direct members that clear for clients 31/12/2024 7 30/09/2024 6
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 31/12/2024 100.00% 30/09/2024 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 31/12/2024 100.00% 30/09/2024 100.00%
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 31/12/2024 100.00% 30/09/2024 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 31/12/2024 100.00% 30/09/2024 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 31/12/2024 CNH1,198,944,000,000.00 30/09/2024 CNH970,896,700,000.00
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?tentlal future exposure of the linked CCP on 31/12/2024 HKD711,623,902.05 30/09/2024 HKD765,604,177.34
contracts cleared across link
20.3.1 FMI Links, Initial Margin or equivalent financial Initial margin or equivalent financial resources collected from each linked
resources collected CCP to cover potential future exposure to the linked CCP on contracts . .
A ) 31/12/2024 CNH612,319,753.98(Post Haircut) 30/09/2024 CNH678,268,254.42(Post Haircut)
cleared across link (at market value and post haircut)
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 linked CCP fell
belovs{ the actual marked—to-market exposure»to that linked CCP — based 31/12/2024 0 30/09/2024 0
on daily back testing results; Intraday or Continuous or Once-a-day
204.1.2 FMI Links, Results of Back-testing coverage ?ack—testing rf:sults frequency - state if measured 31/12/2024 Daily 30/09/2024 Daily
intraday/continuously/once a day
20.4.13 FMI Links, Results of Back-testing coverage Ibflzol.(4.1.2 is 'once a day' then the time of day measure is taken, otherwise 31/12/2024 EOD 30/09/2024 EOD
an
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 31/12/2024 251 30/09/2024 251
20.4.3 FMI Links, Results of Back-testing coverage Achieved coverage level 31/12/2024 100.00% 30/09/2024 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 31/12/2024 HKD116,217,694.66 30/09/2024 HKD112,876,309.98
20.5.1.2 FMI Finks, Additional pre-funded financial resources |Whether part of, additional to, or separate from the standard default fund 31/12/2024 Separate from DF 30/09/2024 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 31/12/2024 CNH100,000,000.00 30/09/2024 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 31/12/2024 Separate from DF 30/09/2024 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 31/12/2024 0 30/09/2024 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 31/12/2024 N/A 30/09/2024 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: HKD1 OTC : HKDO
data; Average Daily Volumes Counter(OTC) or Exchange Traded (ETD) OTC : USD19 oTc "USD23
OTC : USD2 '
OTC : CNY29 OTC : USD2
’ The volume figures and notional OTC: CNY27 The volume figures and notional
31/12/2024 OTC: EURL e, © 30/09/2024 CeIIE i ©
values are calculated double-sided. OTC: EUR1 values are calculated double-sided.
OTC : HKD1
OTC : USD2 OTC: HKD2
oTe CNYL OTC : USD3
’ OTC:CNY1
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-
; Dail T E ETD OTC: HKD173,333,333.33
data; Average Daily Volumes Counter(OTC) or Exchange Traded (ETD) o U5D4421128,582 i OTC : HKD111,666,666.67
OTC.' USD91 ’716 '012 .66 OTC:USD510,424,923.54
oTC: C'NY18 1é5 8i8 15;1 82 OUEEULILEY LIS
) ¢ ! ¢ ’ OTC:CNY14,710,556,060.61
31/12/2024 OTC: EUR7,338,393.94 30/09/2024

OTC: HKD696,212,121.21
OTC:USD118,751,121.21
OTC : CNY329,090,909.09
OTC: USD18,787,878.79

OTC: EUR9,720,939.39
OTC: HKD693,939,393.94
OTC : USD80,087,727.27
OTC: CNY175,000,000.00




2321

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)

31/12/2024

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

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, 23.1.2and 23.2.1

31/12/2024

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

30/09/2024

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

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, 23.1.2and 23.2.1

31/12/2024

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

30/09/2024

OTC: HKD : IRD
OTC: USD : IRD
OTC: USD: IRD
OTC : CNY : IRD
OTC: EUR: IRD
OTC : HKD : IRD
OTC: USD: IRD
OTC : CNY : IRD

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

31/12/2024

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

30/09/2024

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

2331

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

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

31/12/2024

MarkitWire : 27.76
TradeServ : 0.00
Swap Connect : 29.42
Traiana : 0.24

30/09/2024

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

23.3.2

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

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

31/12/2024

MarkitWire : 52,804,237,107.99
TradeServ : 0.00
Swap Connect : 160,414,831,457.60
Traiana : 40,000,000.00

30/09/2024

MarkitWire : 31.70
TradeServ : 0.00
Swap Connect : 26.94
Traiana : 0.00

30/09/2024

MarkitWire : 53,593,696,082.03
TradeServ : 0.00
Swap Connect : 138,438,252,636.23
Traiana : 0.00




