Disclose according to the CCP12 Template on Public Quantitative Disclosure

CCP Code & Clearing Service Code:

CCP Default Fund Clearing Service
Shanghai Clearing House |Bonds Bonds
Shanghai Clearing House |Commodities Commodities
Shanghai Clearing House |Interest Rate Swaps Interest Rate Swaps
Shanghai Clearing House |Standard Bond Forwards Standard Bond Forwards
Shanghai Clearing House |RMB FX Transactions RMB FX Transactions

Shanghai

Clearing House

G10 Transactions

G10 Transactions

Parand

X

Universal File Naming Convention:

DataFile Naming: [CCP]_DataFile DisclosureNumber_ YYYYQ#. csv
Example: SHCH DataFile 4 3 2016Q1. csv

Aggregated Data File
Naming: [CCP] AggregatedDataFile YYYYQ#. csv

Example: SHCH_AggregatedDataFile 2016Q1. csv

Additional Notes
1. CCPs can choose to generate separate files per Clearing Service if

i.e one million = 1000000. 00. Round to the relevant decimal point and
the CSV files to aid data interpretation.



Disclosure Timeframes

Quarterly Disclosure: Nov

Quarterly Disclosure: Apr

Quarterly Disclosure: May

Quarterly Disclosure: Aug

Disclosure Start Date End date Start Date End date Start Date End date Start Date End date
4.1 Total Value of default resources 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
4.2 KCCP 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
4.3 Pre-funded default resources 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
4.4 Stress exposures 1st Oct 30th Sept 1st Jan 31st Dec 1st Apr 31st Mar 1st Jul 30th Jun
5.1 Assets eligible as IM 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
5.2 Assets eligible for pre-funded contributio 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
5.3 Testing of haircuts Ist Jul 30th Sept 1st Oct 31st Dec Ist Jan 31st Mar 1st Apr 30th Jun
6.1 Total IM split by house and client 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
6.2 Treasury Investments 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
6.3 IM rates on individual contracts N/A N/A N/A N/A N/A N/A N/A N/A
6.4 Type of IM model used 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
6.5 Back-testing 1st Oct 30th Sept 1st Jan 31st Dec 1st Apr 31st Mar 1st Jul 30th Jun
6.6 Total VM pays 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
6.7 Max VM pays 1st Jul 30th Sept 1st Oct 31st Dec Ist Jan 31st Mar 1st Apr 30th Jun
6.8 Max aggregate IM 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
7.1 Resources for Cover 1 and 2 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
7.2 Supplementary liquidity risk resources 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
7.3 Payment Obligations 1st Oct 30th Sept 1st Jan 31st Dec 1st Apr 31st Mar 1st Jul 30th Jun
12.1 Settlements by value 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
12.2 Settlements by volume 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
13.1 Quantitative default info 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
14.1 Total client positions 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
15.1 Net assets and Operating expenses 31st Dec 31st Dec 31st Dec 31st Dec 31st Dec 31st Dec 31st Dec 31st Dec

(annual audited)

15.2 Financial disclosures 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
15.3 Income Breakdowns 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
16.1 Total cash received from members 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
16.2 How total cash received 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
16.3 Rehypothecation of participant assets 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
17.1 Operational availability of core systems 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
17.2 Actual availability of core systems 1st Oct 30th Sept 1st Jan 31st Dec 1st Apr 31st Mar 1st Jul 30th Jun
17.3 Core system failures 1st Oct 30th Sept 1st Jan 31st Dec 1st Apr 31st Mar 1st Jul 30th Jun
17.4 Recovery time objectives 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
18.1 Number clearing members 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
18.2 Open positions 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
18.3 IM posted 1st Jul 30th Sept 1st Oct 31st Dec Ist Jan 31st Mar 1st Apr 30th Jun




Disclosure Timeframes

18.4 Percentage of participant contributions 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
19.1 Measures of concentration 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
20.1 Value of trades cleared Ist Jul 30th Sept 1st Oct 31st Dec Ist Jan 31st Mar 1st Apr 30th Jun
20.2 Financial resources provided to cover pd 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
20.3 Financial resources collected to cover pd 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
20.4 Back-testing of coverage of IM 1st Oct 30th Sept 1st Jan 31st Dec 1st Apr 31st Mar 1st Jul 30th Jun
20.5 Additional pre-funded financial resource] 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
20.6 Additional pre-funded financial resourcg 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
20.7 Value of trades subject to cross margini 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
23.1 Daily volumes by new trades cleared 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun
23.2 Gross notional outstanding 30th Sept 30th Sept 31st Dec 31st Dec 31st Mar 31st Mar 30th Jun 30th Jun
23.3 Daily volumes by exchange 1st Jul 30th Sept 1st Oct 31st Dec 1st Jan 31st Mar 1st Apr 30th Jun




Disclosure Title

Disclosu
re
Referenc
e

Disclosure Description

Description Values

Data Type

Data File

Reporting
Frequency

Comments

(excluding initial and
retained variation margin),
split by clearing service if
default funds are segregated

Total value of default 4.1.1 Prefunded - Own Capital n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources Before; Currency e

(excluding initial and Reported as at quarter end

retained variation margin),

split by clearing service if

default funds are segregated

Total value of default 4.1.2 Prefunded — Own Capital n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources Alongside; Currency e

(excluding initial and Reported as at quarter end

retained variation margin),

split by clearing service if

default funds are segregated

Total value of default 4.1.3 Prefunded — Own Capital n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources After; Currency e

(excluding initial and Reported as at quarter end

retained variation margin),

split by clearing service if

default funds are segregated

Total value of default 4.1.4 Prefunded — Aggregate n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources Participant Contributions - Currency e

(excluding initial and Required;

retained variation margin), Reported as at quarter end

split by clearing service if

default funds are segregated

Total value of default 4.1.5 Prefunded — Aggregate n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources Participant Contributions - Currency e

(excluding initial and Post-Haircut Posted;

retained variation margin), Reported as at quarter end

split by clearing service if

default funds are segregated

Total value of default 4.1.6 Prefunded — Other; n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources Reported as at quarter end Currency e

Parand

% 40



Total value of default 4.1.7 Committed — Own/parent n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources funds that are committed to Currency e
(excluding initial and address a participant
retained variation margin), default (or round of
split by clearing service if participant defaults);
default funds are segregated Reported as at quarter end
Total value of default 4.1.8 Committed — Aggregate n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources participant commitments to Currency e
(excluding initial and address an initial
retained variation margin), participant default (or
split by clearing service if initial round of
default funds are segregated participant defaults);
Total value of default 4.1.9 Committed — Aggregate n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources participant commitments to Currency e
(excluding initial and replenish the default fund
retained variation margin), to deal with a subsequent
split by clearing service if participant default (or
default funds are segregated round of participant
by clearing service defaults) after the initial
participant default (or
round of participant
defaults) has been
addressed;
Total value of default 4.1.9 Committed — Aggregate n/a Numeric 2dp, |AggregatedDataFil|Quarter end
resources participant commitments to Currency e
(excluding initial and replenish the default fund
retained variation margin), to deal with a subsequent
split by clearing service if participant default (or
default funds are segregated round of participant
by clearing service defaults) after the initial
participant default (or
round of participant
defaults) has been
addressed;
Keep 4.2.1 Kcep — Keep need only be n/a Numeric 2dp |AggregatedDataFil|Quarter end
reported by those CCPs e

which are, or seek to be a
“qualifying CCP” under
relevant law

Pavand

LY




Value of pre—funded default Cash deposited at a central |PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial bank of issue of the PostHaircut Currency
and retained variation currency concerned;
margin) held for each Reported as at quarter end;
clearing service, in total Pre-Haircut and Post—
Value of pre—funded default Cash deposited at other PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial central banks; PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-—
clearing service, in total Haircut
Value of pre—funded default Secured cash deposited at PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial commercial banks (including [PostHaircut Currency
and retained variation reverse repo) ;
margin) held for each Reported as at quarter end;
clearing service, in total Pre-Haircut and Post-—
and split by Haircut
Value of pre—funded default Unsecured cash deposited at |PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial commercial banks; PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-—
clearing service, in total Haircut
Value of pre—funded default Non—-Cash Sovereign PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial Government Bonds - PostHaircut Currency
and retained variation Domestic;
margin) held for each Reported as at quarter end;
clearing service, in total Pre-Haircut and Post—
Value of pre—funded default Non—-Cash Sovereign PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial Government Bonds — Other; PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-—
clearing service, in total Haircut
Value of pre—funded default Non—-Cash Agency Bonds; PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial Reported as at quarter end; |PostHaircut Currency
and retained variation Pre-Haircut and Post-—
margin) held for each Haircut
clearing service, in total
Value of pre—funded default Non—-Cash State/municipal PreHaircut Numeric 2dp, |DataFile 4. Quarter end
resources (excluding initial bonds; PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-—
clearing service, in total Haircut
Parant
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Value of pre—funded default .3.9 Non-Cash Corporate bonds; PreHaircut Numeric 2dp, |DataFile 4.3 Quarter end
resources (excluding initial Reported as at quarter end; |PostHaircut Currency
and retained variation Pre-Haircut and Post-—
margin) held for each Haircut
clearing service, in total
Value of pre—funded default 3.10 |Non-Cash Equities; PreHaircut Numeric 2dp, |DataFile 4.3 Quarter end
resources (excluding initial Reported as at quarter end; |PostHaircut Currency
and retained variation Pre-Haircut and Post-—
margin) held for each Haircut
clearing service, in total
Value of pre—funded default 3. 11 Non—-Cash Commodities — PreHaircut Numeric 2dp, |DataFile 4.3 Quarter end
resources (excluding initial Gold; PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-—
clearing service, in total Haircut
Value of pre-funded default 3.12 |Non—-Cash Commodities — PreHaircut Numeric 2dp, [|DataFile 4.3 Quarter end
resources (excluding initial Other; PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-—
clearing service, in total Haircut
Value of pre-funded default 3.13 |Non—-Cash Commodities — PreHaircut Numeric 2dp, [|DataFile 4.3 Quarter end
resources (excluding initial Mutual Funds / UCITs; PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-
clearing service, in total Haircut
Value of pre-funded default 3.14 |Non—-Cash Commodities — PreHaircut Numeric 2dp, [|DataFile 4.3 Quarter end
resources (excluding initial Other: PostHaircut Currency
and retained variation Reported as at quarter end;
margin) held for each Pre-Haircut and Post-
clearing service, in total Haircut
Value of pre-funded default 3.15 |In total. PreHaircut Numeric 2dp, |DataFile 4.3 Quarter end
resources (excluding initial Reported as at quarter end; |PostHaircut Currency
and retained variation Pre-Haircut and Post-—
margin) held for each Haircut
clearing service, in total
Credit Risk Disclosures L4.01 State whether the CCP is n/a Text AggregatedDataFil |Quarter end
subject to a minimum “ e
Cover 1”7 or “Cover 2”
requirement in relation to
total pre—funded default
Parant

LY




Credit Risk Disclosures

4.4.2

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

n/a

Numeric Odp

AggregatedDataFil
e

Quarter end

Credit Risk Disclosures

4.4.3

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 in the previous 12
months and mean average

PeakDayAmountInPrevious
12Months
MeanAverageOverPrevious
12Months

Numeric 2dp,
Percentage

DataFile 4.4a

Quarterly,
12 month
span

Credit Risk Disclosures

4.4.4

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

n/a

Numeric Odp

AggregatedDataFil
e

Quarter end

Credit Risk Disclosures

4.4.5

The amount in 4.4.3 which
exceeded actual pre—funded
default resources (in
excess of initial margin)

AmountExceeded

Numeric 2dp,
Currency

DataFile 4. 4b

Quarter end

Credit Risk Disclosures

4.4.6

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
previous 12 months and mean

PeakDayAmountInPrevious
12Months
MeanAverageOverPrevious
12Months

Numeric 2dp,
Currency

DataFile 4.4a

Quarter end

%8




Credit Risk Disclosures

4.4.7

For each clearing service
the estimated largest
aggregate stress loss (in
excess of initial margin)
that would be caused by the
default of any two
participants and their
affiliates (including
transactions cleared for
indirect participants) in
extreme but plausible
market conditions; Peak day
in the previous 12
and mean average

amount
months

PeakDayAmountInPrevious
12Months
MeanAverageOverPrevious
12Months

Numeric 2dp
Currency

DataFile 4.4a

Quarter end

Credit Risk Disclosures

4.4.8

Number of business days, if
any, on which the above
amount (4.4.6) exceeded
actual pre—funded default
resources (in excess of

initial margin) and by how

n/a

Numeric Odp

AggregatedDataFil
e

Quarter end

Credit Risk Disclosures

4.4.9

The amount in 4.4.6 which
exceeded actual pre—funded
default resources (in
excess of initial margin)

AmountExceeded

Numeric 2dp,
Currency

DataFile 4. 4b

Quarter end

Credit Risk Disclosures

4.4.10

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)?
Description:
PeakDayAmountInPrevious12Mo
nths;
MeanAverageOverPrevious12Mo

PeakDayAmountInPrevious
12Months
MeanAverageOverPrevious
12Months

Numeric 2dp,
Currency

DataFile 4. 4a

Quarter end

Assets eligible as initial
margin, and the respective
haircuts applied

5.1.1

Assets eligible as initial
margin and the respective
haircuts applied

n/a

Text

AggregatedDataFil
e

Ad-Hoc

%09 0




Assets Eligible for pre- Assets Eligible for pre- n/a Text AggregatedDataFil |Ad—Hoc
funded participant funded participant e
contributions to the default contributions to the
resources, and the respective default resources, and the
haircuts applied (if respective haircuts applied
Results of testing of Confidence interval n/a Numeric 2dp, |AggregatedDataFil|Quarter end
haircuts targeted through the Percentage e

calculation of haircuts
Results of testing of Assumed holding/liquidation |n/a Text AggregatedDataFil |Quarter end
haircuts period for the assets e
Results of testing of Look-back period used for n/a Text AggregatedDataFil |Quarter end
haircuts testing the haircuts e
Results of testing of Number of days during the n/a Numeric Odp |AggregatedDataFil|Quarterly
haircuts look—back period on which e

the fall in value during
the assumed
holding/liquidation period
exceeded the haircut on an

For each clearing service
total initial margin
required, split by house and
client

(or combined total if not

Total initial margin
required split by house
client gross, client net
and

total (if not segregated) ;

House Net Client Net
Client Gross

Numeric 2dp,
Currency

DataFile 6.1

Quarter end

For each clearing service
total initial margin held
split by house and client

Cash deposited at a central
bank of issue of the
currency concerned; Total
split by House and
Client;Pre-Haircut and Post
Hair-cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.2

Quarter end

For each clearing service
total initial margin held
split by house and client

Cash deposited at other
central banks; Total split
by House and Client; Pre-—
Haircut and Post-Haircut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.2

Quarter end

%10 1T




For each clearing service
total initial margin held
split by house and client

Secured cash deposited at
commercial banks (including
reverse repo); Total split
by House and Client; Pre-
Haircut and Post-Haircut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp
Currency

DataFile 6.

Quarter

end

For each clearing service
total initial margin held
split by house and client

Unsecured cash deposited at
commercial banks; Total
split by House and Client;
Pre-Haircut and Post Hair-
cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.

Quarter

end

For each clearing service
total initial margin held
split by house and client

Non—Cash Sovereign
Government Bonds -
Domestic; Total split by
House and Client;Pre—
Haircut and Post Hair-cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.

Quarter

end

For each clearing service
total initial margin held
split by house and client

Non—-Cash Sovereign
Government Bonds — Other;
Total split by House and
Client;Pre-Haircut and Post
Hair-cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.

Quarter

end

For each clearing service
total initial margin held
split by house and client

Non-Cash Agency Bonds;
Total split by House and
Client;Pre-Haircut and Post
Hair-cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.

Quarter

end

For each clearing service
total initial margin held
split by house and client

Non—-Cash State/municipal
bonds; Total split by House
and Client; Pre-Haircut and
Post Hair—cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp
Currency

DataFile 6.

Quarter

end

%11 0




For each clearing service
total initial margin held
split by house and client

6.2.9

Non-Cash Corporate bonds;
Total split by House and
Client; Pre-Haircut and
Post Hair-cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp
Currency

DataFile 6.2

Quarter

end

For each clearing service
total initial margin held
split by house and client

6.2.10

Non—Cash Equities;
Description:

HouseIM PreHaircut
HouseIM PostHaircut,
ClientIM PreHaircut,
ClientIM PostHaircut
TotalIM PreHaircut
Total IM PostHaircut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.2

Quarter

end

For each clearing service
total initial margin held
split by house and client

6.2.11

Non—-Cash Commodities —
Gold:

Description:

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut,
ClientIM PostHaircut
Total IM PreHaircut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.2

Quarter

end

For each clearing service
total initial margin held
split by house and client

6.2.12

Non—-Cash Commodities —
Other; Total split by House
and Client; Pre-Haircut and
Post Hair—cut

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.2

Quarter

end

For each clearing service
total initial margin held
split by house and client

6.2.13

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

HouselIM PreHaircut
HouselIM PostHaircut
ClientIM PreHaircut
ClientIM PostHaircut
TotalIM PreHaircut
TotalIM PostHaircut

Numeric 2dp,
Currency

DataFile 6.2

Quarter

end

%12 0




For each clearing service, .14 |Non—Cash - Other; Total HouseIM PreHaircut Numeric 2dp, |DataFile 6.2 Quarter end
total initial margin held, split by House and Client; |HouseIM PostHaircut Currency
split by house and client Pre-Haircut and Post Hair— |ClientIM PreHaircut

cut ClientIM PostHaircut

TotalIM PreHaircut
TotalIM PostHaircut

For each clearing service, .15 |For each clearing service, [HouseIM PreHaircut Numeric 2dp, |DataFile 6.2 Quarter end
total initial margin held, total initial margin held, |HouseIM PostHaircut Currency
split by house and client split by house and client ClientIM PreHaircut

(if segregated). ClientIM PostHaircut
Initial Margin rates on .1 Initial Margin rates on n/a Text AggregatedDataFil |[Ad—Hoc
individual contracts, where individual contracts where e
the CCP sets such rates the CCP sets such rates
Type of initial margin model .1 Type of IM Model Text AggregatedDataFil |Quarterly
used (e.g. portfolio e
simulation or risk
aggregation) for each
clearing service and the key
model design parameters for
each initial margin model
Type of initial margin model .2 Type of IM Model Change ISO 8601 Date|AggregatedDataFil|Quarterly
used (e.g. portfolio Effective Date Format YYYY- |[e
simulation or risk MM-DD
aggregation) for each
clearing service and the key
model design parameters for
each initial margin model
Type of initial margin model .3 IM Model Name Text AggregatedDataFil |Quarterly
used (e.g. portfolio e
simulation or risk
aggregation) for each
clearing service and the key
model design parameters for
each initial margin model
Type of initial margin model .4 IM Model Name Change ISO 8601 Date|AggregatedDataFil|Quarterly
used (e.g. portfolio Effective Date Format YYYY- |e

simulation or risk
aggregation) for each
clearing service and the key
model design parameters for
each initial margin model

MM-DD

%13 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

6.4.5

Single Tailed Confidence
Level

Numeric 2dp
Percentage

AggregatedDataFil
e

Quarterly

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

6.4.6

Single Tailed Confidence
Level Change Effective Date

ISO 8601 Date
Format YYYY-
MM-DD

AggregatedDataFil
e

Quarterly

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

6.4.7

Look Back Period

Text

AggregatedDataFil
e

Quarterly

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

6.4.8

Look Back Period Change
Effective Date

ISO 8601 Date
Format YYYY—
MM-DD

AggregatedDataFil
e

Quarterly

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

6.4.9

Adjustments

Text

AggregatedDataFil
e

Quarterly

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

6.4.10

Adjustments Change
Effective Date

IS0 8601 Date
Format YYYY—
MM-DD

AggregatedDataFil
e

Quarterly

Paran

S
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Type of initial margin model .11 |Close Out Period (days) Text AggregatedDataFil |Quarterly
used (e.g. portfolio e

simulation or risk

aggregation) for each

clearing service and the key

model design parameters for

each initial margin model

Type of initial margin model .12 |Close out period change ISO 8601 Date|AggregatedDataFil |Quarterly
used (e.g. portfolio Effective Date Format YYYY- [e

simulation or risk MM-DD

aggregation) for each

clearing service and the key

model design parameters for

each initial margin model

Type of initial margin model .13 |IM Rates Link Text AggregatedDataFil [Quarterly
used (e.g. portfolio e

simulation or risk

aggregation) for each

clearing service and the key

model design parameters for

each initial margin model

Type of initial margin model .14 |Frequency of Parameter Text AggregatedDataFil |Quarter end
used (e.g. portfolio Review e

simulation or risk

aggregation) for each

clearing service and the key

model design parameters for

each initial margin model

Type of initial margin model .15 |Frequency of Parameter ISO 8601 Date|AggregatedDataFil|Quarterly
used (e.g. portfolio Review Change Effective Format YYYY- |[e

simulation or risk Date MM-DD

aggregation) for each

clearing service and the key

model design parameters for

each initial margin model

Results of back-testing of . 1.1 |Number of times over the n/a Numeric Odp |AggregatedDataFil|Quarterly
initial margin. At a minimum, past twelve months that e 12 month
this should include, for each margin coverage held span

clearing service and each
initial margin model applied
to that clearing service

against any account fell
below the actual marked-to-—
market exposure of that

Paran

S

15 I




Specify if measured . 1.2 |Frequency of daily back— n/a Text AggregatedDataFil |Quarterly
intraday/continuously or only testing result e 12 month
once a day. If once a day, measurements. span
specify at what time of day.

Specify if measured .1.3 |Time of daily back-testing |n/a Text AggregatedDataFil |Quarterly
intraday/continuously or only result if measured once a e 12 month
once a day. If once a day, day. span
specify at what time of day.

Results of back—testing of .2 Number of observations n/a Numeric Odp |AggregatedDataFil|Quarterly
initial margin. At a minimum, e 12 month
this should include, for each span
clearing service and each

initial margin model applied

to that clearing service

Results of back-testing of .3 Achieved coverage level n/a Numeric 2dp, |AggregatedDataFil|Quarterly
initial margin. At a minimum, Percentage e 12 month
this should include, for each span
clearing service and each

initial margin model applied

to that clearing service

Results of back—testing of .4 Where breaches of initial n/a Numeric 2dp, |[AggregatedDataFil|Quarterly
initial margin. At a minimum, margin coverage (as defined Currency e 12 month
this should include, for each in 6.5(a)) have occurred, span
clearing service and each report on size of uncovered

initial margin model applied exposure; Peak size

to that clearing service

Results of back-testing of .5 Where breaches of initial n/a Numeric 2dp, |AggregatedDataFil|Quarterly
initial margin. At a minimum, margin coverage (as defined Currency e 12 month
this should include, for each in 6.5(a)) have occurred, span
clearing service and each report on size of uncovered

initial margin model applied exposure; Average Size

to that clearing service

Average Total Variation .1 Average Total Variation n/a Numeric 2dp, |AggregatedDataFil|Quarterly
Margin Paid to the CCP by Margin Paid to the CCP by Currency e

participants each business participants each business

Maximum total variation .1 Maximum total variation n/a Numeric 2dp, |AggregatedDataFil|Quarterly
margin paid to the CCP on any margin paid to the CCP on Currency e

given business day over the any given business day over

Maximum aggregate initial .1 Maximum aggregate initial n/a Numeric 2dp, |AggregatedDataFil|Quarterly
margin call on any given margin call on any given Currency e

business day over the period

business day over the

Paran

S
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Liquidity Risk

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

n/a

Text

AggregatedDataFil

e

Quarter end

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 concerned

SizeAndCompositionOfQua
lifyingLiquidResources

Numeric 2dp
Currency

DataFile 7.1

Quarter end

Liquidity Risk

Size and composition of
qualifying liquid resources
for each clearing service;
(b) Cash deposited at other
central banks

SizeAndCompositionOfQua
lifyingLiquidResources

Numeric 2dp,
Currency

DataFile 7.1

Quarter end

Liquidity Risk

Size and composition of
qualifying liquid resources
for each clearing service;
(¢c) Secured cash deposited
at commercial banks
(including reverse repo)

SizeAndCompositionOfQua
lifyinglLiquidResources

Numeric 2dp,
Currency

DataFile 7.1

Quarter end

Liquidity Risk

Size and composition of
qualifying liquid resources
for each clearing service;
(d) Unsecured cash
deposited at commercial

SizeAndCompositionOfQua
lifyingLiquidResources

Numeric 2dp,
Currency

DataFile 7.1

Quarter end

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
committed foreign exchange
swaps and committed repos

SizeAndCompositionOfQua
lifyingLiquidResources

Numeric 2dp,
Currency

DataFile 7.1

Quarter end

Liquidity Risk

7.1.7

Size and composition of
qualifying liquid resources
for each clearing service;
(f) unsecured committed
lines of credit (ie which
the CCP may draw without
providing

SizeAndCompositionOfQua
lifyingliquidResources

Numeric 2dp
Currency

DataFile 7.1

Quarter end
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Liquidity Risk

7.1.8

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

SizeAndCompositionOfQua
lifyingLiquidResources

Numeric 2dp
Currency

DataFile 7.1

Quarter end

Liquidity Risk

7.1.9

Size and composition of
qualifying liquid
for each clearing
(h) other

resources
service;

SizeAndCompositionOfQua
lifyingLiquidResources

Numeric 2dp,
Currency

DataFile 7.1

Quarter end

Liquidity Risk

7.1.10

CCP has
central

State whether the
routine access to
bank liquidity or

n/a

Text

AggregatedDataFil
e

Quarterly

Liquidity Risk

7.1.11

Details regarding the
schedule of payments or
priority for allocating
payments, if such exists
and any applicable rule
policy, procedure, and
governance arrangement

n/a

Text

AggregatedDataFil
e

Quarter end

Size and composition of any
supplementary liquidity risk
resources for each clearing
service above those
qualifying liquid resources

7.2.1

Size and composition of any
supplementary liquidity
risk resources for each
clearing service above
those qualifying liquid

n/a

Numeric 2dp,
Currency

AggregatedDataFil
e

Quarter end

Liquidity Risk

7.3.1

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
indirect participants) in
extreme but plausible
market conditions; Forward

SameDayPayment Total

Numeric 2dp,
Currency

DataFile 7.3

Quarterly

Paran
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Liquidity Risk

7.3.2

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. ;

n/a

Numeric Odp

AggregatedDataFil

e

Quarterly

Liquidity Risk

7.3.3

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; Amount of

AmountExceeded

Numeric 2dp,
Currency

DataFile 7. 3a

Quarterly

Liquidity Risk

7.3.4

Actual largest intraday and
multiday payment obligation
of a single participant and
its affiliates (including
transactions cleared for
indirect participants) over
the past twelve months;
Peak day amount in previous
twelve months

SameDayPayment Total

Numeric 2dp,
Currency

DataFile 7.3

Quarterly

Liquidity Risk

7.3.5

Estimated largest same-—day
and, where relevant,
intraday and multiday
payment obligation in each
relevant currency that
would be caused by the
default of any single
participant and its
affiliates (including
transactions cleared for
indirect participants) in
extreme but plausible
market conditions; Forward

SameDayPayment

Numeric 2dp,
Currency

DataFile 7.3

Quarterly
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Liquidity Risk 7.3.6 Number of business days, if |[NumberOfDays USD Numeric Odp |DataFile 7.3b Quarterly
any, on which the above NumberOfDays EUR
amounts exceeded its NumberOfDays GBP
qualifying liquid resources
in each relevant currency
(as identified in 7.1 and
available at the point the
breach occurred), and by
how much
Liquidity Risk 7.3.7 Report the number of AmountExceeded Numeric 2dp, |DataFile 7. 3a Quarterly
business days, if any, on Currency
which the above amounts
exceeded its qualifying
liquid resources in each
relevant currency (as
identified in 7.1 and
available at the point the
breach occurred), and by
how much; Amount of excess
Percentage of settlements by [12.1. Percentage of settlements n/a Numeric 2dp, |[AggregatedDataFil|Quarterly
value effected using a DvP, by value effected using a Percentage e
DvD or PvP settlement DvP settlement mechanism
Percentage of settlements by [12.1. Percentage of settlements n/a Numeric 2dp, |[AggregatedDataFil|Quarterly
value effected using a DvP, by value effected using a Percentage e
DvD or PvP settlement DvD settlement mechanism
Percentage of settlements by [12.1. Percentage of settlements n/a Numeric 2dp, |AggregatedDataFil|Quarterly
value effected using a DvP, by value effected using a Percentage e
DvD or PvP settlement PvP settlement mechanism
Percentage of settlements by [12.2. Percentage of settlements n/a Numeric 2dp, |AggregatedDataFil|Quarterly
volume effected using a DvP, by volume effected using a Percentage e
DvD or PvP settlement DvP settlement mechanism
Percentage of settlements by [12.2. Percentage of settlements n/a Numeric 2dp, |AggregatedDataFil|Quarterly
volume effected using a DvP, by volume effected using a Percentage e
DvD or PvP settlement DvD settlement mechanism
Percentage of settlements by [12.2. Percentage of settlements n/a Numeric 2dp, |AggregatedDataFil|Quarterly
volume effected using a DvP, by volume effected using a Percentage e
DvD or PvP settlement PvP settlement mechanism
quantitative information 13.1 Quantitative information n/a Text AggregatedDataFil [Ad—hoc
related to defaults related to defaults; Amount e
of loss versus amount of
initial margin
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quantitative information 13. Quantitative information n/a Text AggregatedDataFil |Ad—hoc
related to defaults related to defaults; Amount e
of other financial
resources used to cover
quantitative information 13. Quantitative information n/a Text AggregatedDataFil |Ad—hoc
related to defaults related to defaults; e
Proportion of client
positions closed-out
quantitative information 13. Quantitative information - Text AggregatedDataFil |Ad—Hoc
related to defaults related to defaults; e
Proportion of client
positions ported
quantitative information 13. Quantitative information - Text AggregatedDataFil |Ad—Hoc
related to defaults related to defaults; e
Appropriate references to
other published material
related to the defaults
Total Client Positions held |14. Total Client Positions held |n/a Numeric 2dp, |AggregatedDataFil|Quarter end
as a share of notional values in individually segregated Percentage e
cleared or of the settlement accounts
value of securities
Total Client Positions held |14. Total Client Positions held |n/a Numeric 2dp, |AggregatedDataFil|Quarter end
as a share of notional values in omnibus client-only Percentage e
cleared or of the settlement accounts, other than LSOC
value of securities accounts
Total Client Positions held |14. Total Client Positions held |n/a Numeric 2dp, |AggregatedDataFil|Quarter end
as a share of notional values in legally segregated but Percentage e
cleared or of the settlement operationally comingled
value of securities (LSOC) accounts
Total Client Positions held |14. Total Client Positions held |n/a Numeric 2dp, |AggregatedDataFil|Quarter end
as a share of notional values in comingled house and Percentage e
cleared or of the settlement client accounts
value of securities
General business risk 15. Value of liquid net assets [n/a Numeric 2dp, |AggregatedDataFil|Annual
funded by equity Currency e
General business risk 15. Six months of current n/a Numeric 2dp, |AggregatedDataFil|Annual
operating expenses Currency e
General business risk; 15. Total Revenue n/a Numeric 2dp, |AggregatedDataFil|Annual
Financial Disclosures Currency e
General business risk; 15. Total Expenditure n/a Numeric 2dp, |AggregatedDataFil|Annual
Financial Disclosures Currency e
General business risk; 15. Profits n/a Numeric 2dp, |AggregatedDataFil|Annual
Financial Disclosures Currency e
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General business risk; 15. Total Assets n/a Numeric 2dp, |AggregatedDataFil[Annual
Financial Disclosures Currency e
General business risk; 15. Total Liabilities n/a Numeric 2dp, |AggregatedDataFil[Annual
Financial Disclosures Currency e
General business risk; 15. Explain if collateral n/a Text AggregatedDataFil |Annual
Financial Disclosures posted by clearing e

participants is held on or

off the CCP’ s balance sheet
General business risk; 15. Additional items as n/a Text AggregatedDataFil |Annual
Financial Disclosures necessary e
General business risk; Income|15. Percentage of total income |n/a Numeric 2dp, |AggregatedDataFil[Annual
breakdown that comes from fees Percentage e

related to provision of

clearing services
General business risk; Income|15. Percentage of total income |n/a Numeric 2dp, |AggregatedDataFil|Annual
breakdown that comes from the Percentage e

reinvestment (or

rehypothecation) of assets

provided by clearing

participants
Total cash (but not 16. Total cash (but not n/a Numeric 2dp, |AggregatedDataFil|Quarter end
securities) received from securities) received from Currency e
participants, regardless of participants, regardless of
the form in which it is held, the form in which it is
deposited or invested, split held, deposited or
by whether it was received as invested, received as
initial margin or default initial margin
Total cash (but not 16. Total cash (but not n/a Numeric 2dp, |AggregatedDataFil|Quarter end
securities) received from securities) received from Currency e
participants, regardless of participants, regardless of
the form in which it is held, the form in which it is
deposited or invested, split held, deposited or
by whether it was received as invested, received as
initial margin or default default fund contribution
How total cash received from |[16. Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e

held/deposited/invested
including;

cash deposits (including
through reverse repo)
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How total cash received from |16. Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e
held/deposited/invested, cash deposits (including
including; through reverse repo); as
cash deposits at central
banks of issue of the
currency deposited
How total cash received from |16. Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e
held/deposited/invested, cash deposits (including
including; through reverse repo); as
cash deposits at other
central banks
How total cash received from |16. Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e
held/deposited/invested, cash deposits (including
including; through reverse repo); as
cash deposits at commercial
banks (Secured, including
through reverse repo)
How total cash received from |16. Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e
held/deposited/invested, cash deposits (including
including; through reverse repo); as
cash deposits at commercial
banks (Unsecured)
How total cash received from |16. Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e
held/deposited/invested, cash deposits (including
including; through reverse repo); in
money market funds
How total cash received from |16. Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e

held/deposited/invested
including;

cash deposits (including
through reverse repo): in
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How total cash received from |16.2.8 |Percentage of total Percentage RMB Numeric 2dp, [DataFile 16. 2 Quarter end
participants (16.1) is participant cash held as Percentage USD Percentage
held/deposited/invested, cash deposits (including
including; through reverse repo) ;
percentage split by
currency of these cash
deposits (including reverse
repo) and money market
funds by CCY; Specify local
How total cash received from |16.2.9 |Percentage of total n/a Numeric 2dp |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as e
held/deposited/invested, cash deposits (including
including; through reverse repo) ;
weighted average maturity
of these cash deposits
(including reverse repo)
How total cash received from |16.2.10 |Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash invested Percentage e
held/deposited/invested, in securities; Domestic
including; sovereign government bonds
How total cash received from |16.2.11 |Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash invested Percentage e
held/deposited/invested, in securities; Other
including; sovereign government bonds
How total cash received from |16.2.12 |Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash invested Percentage e
held/deposited/invested, in securities; Agency Bonds
including;
How total cash received from |16.2.13 [|Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash invested Percentage e
held/deposited/invested, in securities;
including; State/municipal bonds
How total cash received from |16.2.14 [Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash invested Percentage e
held/deposited/invested, in securities; Other
including; instruments
How total cash received from |16.2.15 |Percentage of total Percentage RMB Numeric 2dp, [DataFile 16.2 Quarter end

participants (16.1) is
held/deposited/invested
including;

participant cash invested

in securities; percentage

split by currency of these
securities; Specify local

currency in comments;

Percentage USD

Percentage
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How total cash received from |16.2.16 |Weighted average maturity n/a Numeric 2dp |AggregatedDataFil|Quarter end
participants (16.1) is of securities e
held/deposited/invested
including;
How total cash received from |16.2.17 |Provide an estimate of the [n/a Text AggregatedDataFil |Quarter end
participants (16.1) is risk on the investment e
held/deposited/invested, portfolio (excluding
including; central bank and commercial
bank deposits) (99% one-day
VaR, or equivalent)
How total cash received from [16.2.18 |State if the CCP investment |n/a Text AggregatedDataFil |Quarter end
participants (16.1) is policy sets a limit on the e
held/deposited/invested, proportion of the
including; investment portfolio that
may be allocated to a
single counterparty, and
the size of that limit
How total cash received from |16.2.19 [|State the number of times n/a Numeric Odp |AggregatedDataFil|Quarter end
participants (16.1) is over the previous quarter e
held/deposited/invested, in which this limit has
including; been exceeded
How total cash received from |16.2.20 [|Percentage of total n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participants (16.1) is participant cash held as Percentage e
held/deposited/invested, securities
including;
Rehypothecation of 16.3.1 |Total value of participant |n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participant assets (ie non- non—cash rehypothecated Currency e
cash) (Initial margin)
Rehypothecation of 16.3.2 |Total value of participant |n/a Numeric 2dp, |AggregatedDataFil|Quarter end
participant assets (ie non- non—cash rehypothecated Currency e
cash) (Default fund)
Rehypothecation of 16.3.3 |Rehypothecation of ON_1D Numeric 2dp, [DataFile 16.3 Quarter end
participant assets (ie non- participant assets (ie non— |1D _1W Currency
cash) cash) by the CCP where 1IW_1M
allowed; initial margin; IM 1Y
over the following 1Y 2Y
maturities: 2Y+

Overnight/one day; one day




Rehypothecation of 16. Rehypothecation of ON 1D Numeric 2dp, [|DataFile 16.3 Quarter end
participant assets (ie non-— participant assets (ie non— |1D 1W Currency
cash) cash); default fund; over W 1M
the following maturities: IM 1Y
Overnight/one day; one day |1Y 2Y
and up to one week; One 2Y+
woole and 1n t0 one month-
Operational availability 17. Operational availability n/a Numeric 2dp, |AggregatedDataFil|Quarterly
target for the core system(s) target for the core Percentage e 12 month
involved in clearing (whether system(s) involved in span
or not outsourced) over clearing (whether or not
specified period for the outsourced) over specified
system (e.g. 99.99% over a period for the system (e.g.
twelve-month period) 99.99% over a twelve—month
Actual availability of the 17. Actual availability of the [n/a Numeric 2dp, |AggregatedDataFil|Quarterly
core system(s) over the core system(s) over the Percentage e 12 month
previous twelve month period previous twelve month span
Total number of failures 17. Total number of failures DurationofFailure UTC Time DataFile 17.3 Quarterly
and duration affecting the Format 12 month
core system(s) involved in hh:mm:ss span
clearing over the previous
twelve month period
Recovery time objective(s) 17. Recovery time objective(s) |n/a Text AggregatedDataFil|Quarterly
(e.g. within two hours) e 12 month
Number of clearing members, 18. Number of general clearing [n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service members e
Number of clearing members, 18. Number of direct clearing n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service members e
Number of clearing members, 18. Number of others category n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service (Describe in comments) e
Number of clearing members, 18. Number of central bank n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service participants e
Number of clearing members, 18. Number of CCP participants |[n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service e
Number of clearing members, 18. Number of bank participants |n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service e
Number of clearing members, 18. Number of other n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service participants (Describe in e
Number of clearing members, 18. Number of domestic n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service participants e
Number of clearing members, 18. Number of foreign n/a Numeric Odp |AggregatedDataFil|Quarter end
by clearing service participants e
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Open Position Concentration

18.2.1

For each clearing service
with ten or more members
but fewer than 25 members;
Percentage of open
positions held by the
largest five clearing
members, including both
house and client, in

AveragelInQuarter
PeakInQuarter

Numeric 2dp
Percentage

DataFile 18.2

Quarterly

Open Position Concentration

18.2.2

For each clearing service
with 25 or more members;
Percentage of open
positions held by the
largest five clearing
members, including both
house and client, in

AveragelInQuarter
PeakInQuarter

Numeric 2dp,
Percentage

DataFile 18.2

Quarterly

Open Position Concentration

18.2.3

For each clearing service
with 25 or more members;
Percentage of open
positions held by the
largest ten clearing
members, including both
house and client, in

AveragelInQuarter
PeakInQuarter

Numeric 2dp,
Percentage

DataFile 18.2

Quarterly

Initial Margin Concentration

18.3.1

For each clearing service
with ten or more members
but fewer than 25 members;
Percentage of initial
margin posted by the
largest five clearing
members, including both
house and client, in

AverageInQuarter
PeakInQuarter

Numeric 2dp,
Percentage

DataFile 18.2

Quarterly

Initial Margin Concentration

18.3.2

For each clearing service
with 25 or more members;
Percentage of initial
margin posted by the
largest five clearing
including both
house and client, in
aggregate; Average and Peak
over the quarter

members,

AverageInQuarter
PeakInQuarter

Numeric 2dp,
Percentage

DataFile 18.2

Quarterly
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Initial Margin Concentration

18.3.3

For each clearing service
with 25 or more members;
Percentage of initial
margin posted by the
largest ten clearing
members, including both
house and client, in
aggregate; Average and Peak

AveragelInQuarter
PeakInQuarter

Numeric 2dp
Percentage

DataFile 18.2

Quarterly

Segregated Default Fund
Concentration

18.4.1

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

n/a

Numeric 2dp,
Percentage

AggregatedDataFil
e

Quarter end

Segregated Default Fund
Concentration

18.4.2

For each segregated default
fund with 25 or more
members; Percentage of
participant contributions
to the default fund
contributed by largest five
clearing members in

n/a

Numeric 2dp,
Percentage

AggregatedDataFil
e

Quarter end

Segregated Default Fund
Concentration

18.4.3

For each segregated default
fund with 25 or more
members; Percentage of
participant contributions
to the default fund
contributed by largest ten
clearing members in

n/a

Numeric 2dp,
Percentage

AggregatedDataFil
e

Quarter end

Tiered participation
measures of
concentration of client

arrangements,

19.1.1

Number of clients (if
known)

n/a

Numeric Odp

AggregatedDataFil
e

Quarter end

Tiered participation
arrangements, measures of

concentration of client

19.1.2

Number of direct members
that clear for clients

n/a

Numeric Odp

AggregatedDataFil
e

Quarter end

Tiered participation
arrangements, measures of
concentration of client

clearing

19.1.3.1

Percent of client
transactions attributable
to the top five clearing
members (if CCP has 10+

n/a

Numeric 2dp,
Percentage

AggregatedDataFil
e

Quarterly
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Tiered participation 19. Percent of client n/a Numeric 2dp, |AggregatedDataFil|Quarterly
arrangements, measures of transactions attributable Percentage e
concentration of client to the top five clearing
clearing members (if CCP has 10+
clearing members) — Average
Tiered participation 19. Percent of client n/a Numeric 2dp, |AggregatedDataFil|Quarterly
arrangements, measures of transactions attributable Percentage e
concentration of client to the top ten clearing
clearing members (if CCP has 25+
Tiered participation 19. Percent of client n/a Numeric 2dp, |AggregatedDataFil|Quarterly
arrangements, measures of transactions attributable Percentage e
concentration of client to the top ten clearing
clearing members (if CCP has 25+
clearing members) — Average
FMI Links, Value of Trades 20. Value of trades cleared n/a Numeric 2dp, [DataFile 20a Quarter End
through each link - as a Percentage
share of total trade
values/total notional
values cleared
FMI Links, Initial Margin or |20. Initial margin or n/a Numeric 2dp, [DataFile 20a Quarter End
equivalent financial equivalent financial Currency
resources provided resources provided to each
linked CCP by the CCP to
cover the potential future
exposure of the linked CCP
FMI Links, Initial Margin or |20. Initial margin or n/a Numeric 2dp, [|DataFile 20b Quarter End
equivalent financial equivalent financial Currency
resources collected resources collected from
each linked CCP to cover
potential future exposure
to the linked CCP on
contracts cleared across
FMI Links, Results of Back— |20. Number of times over the n/a Numeric Odp [DataFile 20a Quarterly
testing coverage past twelve months that 12 month
coverage provided by margin span

and equivalent financial
resources held against each
linked CCP fell below the
actual marked-to—market
exposure to that linked CCP
- based on daily back
testing results; Intraday

%029 0




FMI Links, Results of Back— |[20.4.1.2|Back—testing results n/a Text DataFile 20a Quarterly
testing coverage frequency — state if 12 month
measured span
intraday/continuously/once
FMI Links, Results of Back— [20.4.1.3]|If 20.4.1.2 is ’'once a day |n/a Text DataFile 20a Quarterly
testing coverage then the time of day 12 month
measure is taken, otherwise span
FMI Links, Results of Back— ]20.4.2 |Number of observations n/a Numeric Odp |DataFile 20a Quarterly,
testing coverage (i. e. number of accounts 12 month
multiplied by number of span
days covered in the back
test); Intraday or
FMI Links, Results of Back— [20.4.3 |Achieved coverage level n/a Numeric 2dp, |DataFile 20a Quarterly,
testing coverage Percentage 12 month
FMI Links, Additional pre-— 20.5. 1. 1]Additional pre—funded n/a Numeric 2dp, [DataFile 20a Quarter end
funded financial resources financial resources (if Currency
provided to any) beyond initial margin
and equivalent financial
resources provided to each
linked CCP, that are
available to the linked CCP
to cover exposures to the
FMI Links, Additional pre-— 20.5. 1.2 |Whether part of, additional |n/a Text DataFile 20a Quarter end
funded financial resources to, or separate from the
provided to standard default fund
FMI Links, Additional pre-— 20.6.1.1|Additional pre—funded n/a Numeric 2dp, [|DataFile 20a Quarter end
funded financial resources financial resources (if Currency
collected from any) beyond initial margin
and equivalent financial
resources collected from
each linked CCP, that are
available to the linked CCP
to cover exposures to the
FMI Links, Additional pre- 20.6. 1. 2 |Whether part of, additional |n/a Text DataFile 20a Quarter end
funded financial resources to, or separate from the
collected from standard default fund
FMI Links, Cross Margining 20.7.1 |Value of trades subject to |n/a Numeric 2dp, [DataFile 20a Quarter end

cross margining, by
clearing service, as a
percentage of total trade
values/total notional

Percentage

5% 30 1T




FMI Links, Cross Margining 20. Reduction in total initial |n/a Numeric 2dp, |DataFile 20a Quarter end

margin held by the CCP as a Percentage

result of cross margining

as a percentage of total

initial margin that would

otherwise have been held
Disclosure of rules, key 23. Average Daily Volumes by 0TC Numeric Odp |DataFile 23 Quarterly
procedures, and market data; Asset Class, Instrument
Average Daily Volumes CCY and Over—the-—

Counter (0TC) or Exchange
Disclosure of rules, key 23. Average Notional Value of 0TC Numeric 2dp, |DataFile 23 Quarterly
procedures, and market data; trades cleared by Asset Currency
Average Daily Volumes Class, CCY and Over—the-—

Counter (0TC) or Exchange
Disclosure of rules, key 23. Gross notional 0TC Numeric 2dp, |DataFile 23 Quarter end
procedures, and market data; outstanding/total Currency
Non—-Yet—Settled settlement value of novated

but not-yet settled

L . W "

Disclosure of rules, key 23. Defines the Asset Class for |Asset Class: Text DataFile 23 Quarter end
procedures, and market data; volumes reported in IRS
Average Daily Volumes Disclosure References CDS

23.1.1, 23.1.2 and 23.2.1
Disclosure of rules, key 23. Defines the Product Type Product Type: Text DataFile 23 Quarter end
procedures, and market data; for volumes reported in Index
Average Daily Volumes Disclosure References SingleNames

23.1.1, 23.1.2 and 23.2.1 [|Forex
Disclosure of rules, key 23. Defines the Product Code Product Code: Text DataFile 23 Quarter end
procedures, and market data; for volumes reported in
Average Daily Volumes Disclosure References

23.1.1, 23.1.2 and 23.2.1
Disclosure of rules, key 23. Average daily volumes <ExecutionVenue> Numeric 2dp |DataFile 23. Quarterly
procedures, and market data; submitted by Execution
Execution Facility facility or

matching/confirmation venue
Disclosure of rules, key 23. Notional contract values <{ExecutionVenue> Numeric 2dp, |DataFile 23. Quarterly
procedures, and market data; submitted by Execution Currency
Execution Facility facility or

matching/confirmation venue

5% 31 W




Revisions

ReportDate

RevisionDate

Reference

PreviousData

NewData

RevisionComments

N/A

N/A

N/A

N/A

N/A

N/A
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P

o st o A 200000000.00 v

o sion o A 1500000000, 00 v

DefaultFund Bands o A 75150000, 00 v Comaditics o ¥ 6300000, 00 v

DefaultFund Bands o A 75150000, 00 v Comaditics o ¥ 6300000, 00 v

DefaultFund Bands o A 0.00 v Comaditics o ¥ 0.00 v

DefaultFund Bands o A 0.00 v Comaditics o ¥ 0.00 v

Defaul tFund Bonds ow A 78150000, 00 A Commaditics o A 6300000. 00 A

Whilo dealing with an ovent of dofault by cloaring menbors, SHCH will ot make changos o the non-
detaulting clearing aesbers’ roquired contribution amount or contribution rate to the dofaul fund.

’ . The amount and rate will bo deterninod accarding to the stondards sot one husiness day bofore tho
« s v nitial participant defaslt. Kithin any 90 or fover calendar daye, the coiling of additional dotaul |V

fund contribution requiromnt wil1 bo the contribution set accarding to the standards mentioned

sbove,
befaultFund bonds o v .00 v Commities o Vi .00 v
Detaut Fund bonds o v o v Commditios o xa .00 v

EER



P

Interest Rate Swaps| NV A 3663230000, 00 N Standard Bond Farva| VY A 19710000, 00 v R X Transactions o VA 31376259097, 10 A 610 Transactions o A 23441239, 90 A
Interest Rate Swaps| NV A 3663230000, 00 N Standard Bond Farva| VY A 19710000, 00 v R X Transactions o VA 31376253097, 10 A 610 Transactions o A 23441239, 90 A
Interest Rate Swaps| NV A 0.00 N Standard Bond Farva| VY A 0.00 v R X Transactions o VA 0.0 A 610 Transactions o A 0.00 A
Interest Rate Swaps| NV A 0.00 N Standard Bond Farva| VY A 0.00 v R X Transactions o VA 0.0 A 610 Transactions o A 0.00 A
Interest Rate Swaps| OV A 3663230000, 00 v Standard Bond Forva| OV A 19710000, 00 A B X Transactions o A 31376259097, 10 s 610 Transactions o a 23411239, 90 a
Interest Rate Swaps| W A 0.0 v Standard Bond Forva| OV A 0.0 A B X Transactions o A 0.00 s 610 Transactions o a 0.00 a
Interest Rate Swaps| NI i 181908, 16 N/ Standard Bond Farva) ¥ i s91.32 A R X Transactions o A 0s910116.72 A 0 Transactions o A 2811676.71 A

sum




sicn o v eretiiran .00 v
sicn o v Postiaireut .00 v
sicn o v eretiiran .00 v
sicn o v Postiaireut .00 v
sicn o v protaireut .00 v
sicn o v postiaisent .00 v
sicn o v protiiran 10967114557 30 v
sicn o v Postiairet 10967114557 30 v
sicn o v Protireut .00 v
sicn o v Postiairet .00 v
sicn o v Protireut .00 v
sicn o v Postiairet .00 v
sicn o v protlaireut .00 v
sicn o v Postiairent .00 v

P

EEE



SO ConoldsscilutaFile 22501

wom



sicn o v eretiiran .00 v
sicn o v Postiaireut .00 v
sicn o v eretiiran .00 v
sicn o v Postiaireut .00 v
sicn o v Protiiran .00 v
sicn o v Postiairet .00 v
sicn o v protiiran .00 v
sicn o v Postiaireut .00 v
sicn o v Protiireut .00 v
sicn o v Postiairet .00 v
sicn o v Protireut .00 v
sicn o v Postiairet .00 v
sicn o v protlaireut .00 v
sicn o v Postiairet .00 v
sicn o v Frotiaireut 0967114357, 30 v
sicn o v Fostiairent 0967114357, 30 v

SO ConoldsscilutaFile 22501

wam
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SO ConoldsscilutaFile 22501

Defaul tFund Bonds A Cover 2 v Comaditics ¥A cover 2 v

DefaultFund Bands A 3 v Comaditics ¥A 2 v

Deraul tFund Bands o A 15 v Comaditics o ¥ v

e aul tFund Bonds ow v o A Commaditics o A a A

o taul tFund Bonds. i o A Comoditios N/ o A

Defaul tFund Bonds ow A 0.00 A Commaditics o A 0.00 A

Detaul tFund Bonds. o va o v Comoditios o N/ A

Defaul Fund Bands o VA o A Comadities o A o Vi

e faul tFund Bonds. ow i 7807013.81 A Commoditios o N/ A

EET



P

Interest Rate Swaps A Cover 2 N Standard Bond Forvards A Cover 2 v RUB X Transactions VA cover 2 VA 610 Transactions VA cover 2 A
Interest Rate Swaps A 10 N Standard Bond Forvards A 2 v RUB X Transactions VA 5 VA 610 Transactions VA 5 VA
Interest Rate Swaps| NV A 3 N Standard Bond Farva| VY A 5173839,07 v RUB X Transactions s A 7 A 610 Transactions s A 5196.20 A
Interest Rate Swaps| W v m v Standard Bond Forval O3 i 15976600, 11 v R P Transactions s I % Wi 610 Transactions uso A 1 o
Interest Rate Svaps va o 2 Standard Bond Forvards i o A R X Transactions A o A 0 Transactions A o A
Interest Rate Swaps| W A 0.0 v Standard Bond Forva| OV A 0.0 A R P Transactions 5o v 0.0 s 610 Transactions uso a 0.00 a
Interest Rate Swaps| NV va o 7 Standard Bond Farval C¥Y va v RUB X Transactions s A A 0 Transactions uso A .00 A
Interest Rate Swaps{ v VA o N Standard Bond Forwa| VY VA o A B X Transactions uso VA o VA 610 Transactions usn A w A
Interest Rate Swaps| NI i & N/ Standard Bond Forva| OV i 50006, 17 A R X Transactions uso NA o /A 610 Transactions uso A 5 A

g




SO ConoldsscilutaFile 22501

e aul tFund Bonds. ow v 1® i o N a i
Defaul Fund Bands A o v Comaditics ¥A u v
Deraul tFund Bands o A 0.00 v Comaditics o ¥ 0.00 v
Deraul tFund Bands o A o v Comaditics o VA A
Defaul tFund Bonds ow A o A Commaditics o A 0o A

o A cash A
o A 9. 50 A
o A 10 days A
cor s A Das 500 A
o st VA o A

sam


https://www.shclearing.com.cn/

P

Interest Rate Swaps| NI v 0 v Standard Bond Forval C¥F v v RUB P Transactions s N 2 A 610 Transactions s A o A
Interest Rate Swaps A o N Standard Bond Forvards A o v RUB X Transactions VA o VA 610 Transactions VA o VA
Interest Rate Swaps| NV A 0.00 N Standard Bond Farva| VY A 0.00 v R X Transactions s VA 0.0 A 610 Transactions s A 0.00 A
Interest Rate Swaps| NV Vi o N Standard Bond Farva| VY A o v R X Transactions s VA A 610 Transactions s A A
Interest Rate Swaps| OV A o v Standard Bond Forva| OV A o A B X Transactions uso A 0o s 610 Transactions uso a w a

e




P

DefaultFund Bands o A Client Gross 3665000, 00 v Comaditics o ¥A Client Gross 0.0 VA
e aul tFund Bonds. ow v Cliont et 0.00 i o N Cliont Net 0.00 i
DefaulFund Bands o A Hause Net 501350200, 00 v Comaditics o ¥A House Net 0.0 VA
e aul tFund Bonds. ow v Total 59701520000 i o N otal 0.00 i
DefaultFund Bands o A Clicat i Postiiaireut 0.0 v Comaditics o ¥ Client I Postiaired|0. 00 v
DefaultFund Bands o A Clicatll prefisizeut 0.0 v Comaditics o ¥ Client I Protiaireut| 0. 00 v
DefaultFund Bands o A HouseIV Posttisireut 0.0 v Comaditics o ¥ HouseIN Posifaireut|0. 00 v
DefaultFund Bands o A HouseIV Preffaireut 0.0 v Comaditics o ¥ HouseIV Prefiaireut [0.00 v
DefaultFund Bands o A TotalIV Posttisireut 0.0 v Comaditics o ¥ Total N Positiaireut| 0. 00 v
o taul tFund Bonds. ow i Totali¥ Profuireut 0.0 A Comoditios o N/ Total N Prfaireut |0.00 A
o taul tFund Bonds. ow i Clicat Il Postilaireut 0.0 A Comoditios o N/ Cliont i Postiaires| 0.00 A
o taul tFund Bonds. ow i Clicot Il Profiizent 0.0 A Comoditios o N/ Cliont i Profiaireut| 0.00 A
o taultFund Bonds. ow i ousolM Postiaizeut 000 A Comoditios o N/ ousoIN Posiaireut|0.00 A
Do taultFund Bonds. ow i ousorM Profaireut 0.0 A Comoditios o N/ HousoIN Prliaireut |0.00 A
e faul tFund Bonds. ow i TotallM Postiaireut 0.0 A Commoditios o N/ Total N Posthaizeut| 0.00 A
e faul tFund Bonds. ow i TotallM Preliaircut 0.0 A Comoditios o N/ Total N Preliaireut |0.00 A

wom




P

Interest Rate Swaps|owr A Client Gross 7512550525, 93 N Standard Bond Forva| v A Client Gross 111063000, 00 v R X Transactions uso VA Client Gross 29024739100 VA 610 Transactions s VA Client Gross 11663639, 00 VA
Interest Rate Swaps| NI v Client Not 0.00 v Standard Bond Forval C¥F v Client Not 0.00 v RUB P Transactions uso N Cliont et 0.0 A 610 Transactions uso A Cliont Net 0.00 I
Interest Rate Swaps{owr VA ouse et 19435105110, 97 N Standard Bond Forva| v A Hose Net 07074115, 11 v R X Transactions uso VA ouse. Net 11881610281, 00 VA 610 Transactions uso VA House Net 775939885.00 VA
Interest Rate Swaps| NV v Total 21217691669, 90 v Standard Bond Forval C¥F v Total 18143145, 41 v RUB P Transactions uso N Total LISTISST6T5. 00 A 610 Transactions uso A otal 99560352100 I
Interest Rate Swaps| NV A Clientiu postiisireno. 00 N Standard Bond Forva| C¥ A ClieneIu Postiiaireuo. 00 v RUB X TransactionsG10 Transactions  [sD A Client I Postiaired| 0. 00 A
Interest Rate Swaps| NV Vi Clientiu prefiaireuno. 00 N Standard Bond Forva| CWF Vi CliencIu Prefiaireuto. 00 v RUB X TransactionsG10 Transactions  [UsD ¥ Client I Protiaireut| 0. 00 A
Interest Rate Swaps| NV A HouseIh_Postiaireut0. 00 N Standard Bond Forva| C¥ Vi HouseW Postiaireut{0,00 v RUB X Transactions 610 Transactions  |UsD ¥ HouseIN Posifaireut|0. 00 A
Interest Rate Swaps| NV A HouseI pretisireut [0, 00 N Standard Bond Forva| O¥ Vi HouseW Prefiireut [0.00 v RUB X Transactions 610 Transactions  [sD A HouseIV Prefiaireut [0.00 A
Interest Rate Swaps| NV A Total 10 Postiaircut0. 00 N Standard Bond Forva| O¥ Vi Total 1N Postiaireuo. 00 v RUB X Transactions#G10 Transactions  [UsD A Total N Posifiaireut| 0. 00 A
Interest Rate Swaps| NV i Total 11 Prisireut [0.00 2 Standard Bond Forva| OWF i Total 11 prfaireut.[0.00 A RUB FX Transactions'G10 Transactions  |sD A Total N Prefiaireut |0.00 A

Interest Rate Svaps{ 8t v Clicntin Pastiairen0.00 Standard Bond Forva) 0NV v Clicnt Postiairen0.00 v BB X Transact ions 1610 Transactions U5 A C1iont I Postiaireo] 0,00 wa
Interest Rate Svaps{ 8t v Clicnt Protaireun0.00 Standard Bond Forwa) 0NV v Clicnt Prefiaireon0.00 v BB X Transact ions 1610 Transactions U5 A Cliont I Pretaireut] 0,00 wa
Interest Rate Svaps{ vt v ool Postiaircu 0,00 Standard Bond Forwa) 0NV v Housa T PoseHaireut|0.00 v BB X Transact ions 1610 Transactions LS A ouse 1 Posttaireut] 0,00 wa
Interest Rate Svaps{ vt v Housolh Pretaizeut. [0.00 Standard Bond Forwa) 0NV v Housa W Pretiaizeut 0,00 v BB X Transact ions 1610 Transactions LS A ouseIV Pretrcut 0,00 wa
Interest Rate Srape| 80 v Total I Postiaircun 0,00 N Standard Bond Forva) 0NV v Total I Postiaireot0.00 v BB X Transact ions 610 Transactions LS WA Total 1 Posttaireut] 0,00 wa
Interest Rate Srape| 80 v Total I Pretsiceut [0.00 N Standard Bond Forva) 0NV v Total I Pretaizeut [0.00 v BB X Transact ions 610 Transactions LS A Total 1V Pretircat 0,00 A

sum



P

DefaultFund Bands o A Clicatln Postiiaireut 0.0 v Comaditics o ¥A Cient Postiaires|0.00 VA
Defaul Fund Bands o A Clicatln prefisireus 0.0 v Comaditics o ¥A Cient prefiaireut| 0. 00 VA
Defaul Fund Bands o A HouseIV Posthisireut 000 v Comaditics o ¥A ouseIN Posifaircut|0.00 VA
DefaultFund Bands o A HouseIV Preffaireut 0.0 v Comaditics o ¥ HouseIV Prefiaireut [0.00 v
DefaultFund Bands o A TotalIV Posttisireut 0.0 v Comaditics o ¥ Total N Posifiaireut| 0. 00 v
DefaultFund Bands o A TotalIN Prefairet 0.0 v Comaditics o ¥ Total N Prefiaireut [0.00 v
DefaultFund Bands o A Cliont I Postiiaireut  |5017327. 65 v Comaditics o ¥ Client 1N Postiaired| 15632126, 66 v
Do taultFund Bonds. ow i Cliont Il Profiizeut  [5917327.65 A Comoditios o N/ Cliont I Profaireu| 18932126, 66 A
o taul tFund Bonds. ow i ousoIN Postliaireut | 1239165470, 74 A Comoditios o N/ ousoIN Posiaireut| 1381751700 A
o taul tFund Bonds. ow i lousoIM Prollaircur | 1239165470, 74 A Comoditios o N/ ousoIN Prfaireut | 13817517.00 A
o taultFund Bonds. ow i TotallN Postliizeut | 1215052798, 39 A Comoditios o N/ TotalIN Posiaireut| 627149913, 66 A
Do taultFund Bonds. ow i TotallM Prollaireut | 1215052798, 39 A Comoditios o N/ Total N Prliaireut 62749913, 66 A

X



P

Interest Rate Swaps|owr A Clientiu postiiairen0. 00 N Standard Bond Forva| v A Clienenu Postiisireuo. 00 v RUB X Transactions#G10 Transactions  [UsD VA Cient Postiaires|0.00 VA
Interest Rate Swas|owr A Clientiu prefiaircuo. 00 N Standard Bond Forwa| v A Clienenu Prefiaireuo. 00 v RUB X Transactions#G10 Transactions  [UsD VA Cient prefiaireut| 0. 00 VA
Interest Rate Swaps{owr A ouse Postilaircut0. 00 N Standard Bond Forva| v A HouseW Postiaireut{0,00 v RUB X TransactionsG10 Transactions  [UsD VA ouseIN Posifaircut|0.00 VA
Interest Rate Swaps| NV A HouseI pretisireut [0, 00 N Standard Bond Forva| O¥ Vi HouseW Prefiireut [0.00 v RUB X Transactions#G10 Transactions  [UsD A HouseIV Prefiaireut [0.00 A
Interest Rate Swaps| NV A Total 1N Postiaircut0. 00 N Standard Bond Forva| OW A Total 1N Postiaireuo. 00 v RUB X Transactions 610 Transactions  [UsD A Total N Positiaireut| 0. 00 A
Interest Rate Swaps| NV Vi Total I pretisireut [0, 00 N Standard Bond Forva| C¥ Vi Total 10 priaircut [0.00 v RUB X TransactionsG10 Transactions  [UsD ¥ Total N Prefiaireut [0.00 A
Interest Rate Swaps| N N/A ClientIN Postiiairey] 7966571467, 85 /A Standard Bond Forwal OV NA ClientIV Posthiairey] 116206628, 31 N/ RUB X Transactions 610 Transactions | UsD N/ Client TN Postilaire| 20243190, 69 N/A 0 ensaeon 610 o N/A ClientIW PostHaircuf 4682135059, 91 N/A
Interest Rate Swaps| VY N/A Client N Prefiaircut| 7966571467 85 Standard Bond Forval OV N/A CliontIN Prefiaircut| 116206625, 31 N4 RUB FX Transactions#610 Transactions  |USD NA ClientIM Preaircut| 20243190, 69 N/A 8 remsatons 610 o N/A Cliont IV Profii reut| 4959885834, 65 N/A
Interest Rate Swaps| VY N/A HouseTH_Postilai rcut| 9621241527. 20 Standard Bond Forval OV N/A HouseIW_PostHaireut| 107827274890 N4 RUB FX Transactions#610 Transactions  |USD NA HouseIN Postai reut| 3085002516, 29 N/A 0 remsatons 610 o N/A HouseIN Postiaireut| 93431167803, 56 N/A
Interest Rate Swaps| VY N/A House TN Preiaircut |9621241527. 20 Standard Bond Forval OV N/A HouseIW Prefaircut [ 107527274890 N4 RMB FX Transactions#610 Transactions  |USD NA HouseIN Prellaircut | 3095002516, 29 N/A 8 remsatons 610 o N/A HouseIN Prellaircut | 98973694707, 16 N/A
Interest Rate Swaps| VY N/A Total IN_Postiaircut| 17587812995, 05 Standard Bond Forval OV N/A Total M Posthaircut| 1194479377, 21 N4 RUB FX Transactions#610 Transactions  |USD NA Total IN_PostHaircut| 3115246036, 95 N/A 8 remsaons 610 o N/A Total 1N PostHai reut| 98113302863, 47 N/A
Interest Rate Swaps| VY N/A Total IN_Prefiaircut | 17587812995, 05 Standard Bond Forval OV N/A Total M Profiaircut | 1194479377, 21 N4 RUB FX Transactions#610 Transactions  |USD NA Total IN Prelaircut |3115246036. 95 N/A 8 I remsatons 610 o N/A Total 1N Preflaircut. | 103933583511, 81 N/A

s



P

betaul tFund [ o v Client I Postiairent (000 v o VA Cliont I Postia v
betaul tFund [ o v Cliont i Profsizent (0.0 v Commditics o VA Cliont I Protaiseut] 0,00 v
betaultFund [ o v louzeIM Postlsizeut[0.00 v o VA louse 11 Postlaireut] 0,00 v
betaultFund bonds o v ouselM profireut (0.0 v Commitics o Vs ouseI Prefrcat 0,00 v
betaultFund bonds o v Tatal IV Posttsizeut (0.0 v Commitics o Vs ol Postiaireut] 0.00 v
betaul tFund bonds o v TataliM protireat (0.0 v Commitics o VA ol Prefireat 0,00 v
efaultFund bonds o v Clienth Posttairent (0,00 v Commitics o A C1ient I Postiaired] 0,00 v
DefaultFund bonds o v Client Prefisirent (0.0 v Commitics o A Clicnt I Prefairent] 0,00 v
betaut Fund bonds o v ouseIM Posttaireut[0.00 v Commditios o xa ouse 1V Posttaireut] 0,00 v
Detaut Fund bonds o v ouselM Prefaireut (000 v Commditios o xa ouseIV Pretrcat 0,00 v
Detaut Fund bonds o v TotalIN Posttsireut (0.0 v Commditios o xa Total 1V Posttaireut] 0,00 v
betaut Fund bonds o v TotalIN Pretireut (0.0 v Commditios o xa Total 1V Pretircat 0,00 v
befaultFund bonds o v Clientb Postiairent (0.0 v Commities o Vi Client I Postiaired] 0,00 v

wam



P

Interest Rate Srape| 5 v Clicnti Pastiairen0.00 wa Standard Bond Farva) YV v Cicnt 0 Postiairenf0.00 v WA X Transact ions 610 Transactions |15 VA Cliont 0 Postiaires] 0,00 A
Interest Rate Srape| 5 v Clicnt Protaireut 0,00 wa Standard Bond Farea) YV v Cicnt pretaireat0.00 v B X Transact ions 610 Transactions |15 VA Cliont I Protaiseut] 0,00 A
Interest Rate Srape| 5 v ousolh Postlaircut 0.00 wa Standard Bond Farva) YV v Hous 4 Poselinireat]0.00 v WA X Transact ions 610 Transactions |15 VA louse 11 Postlaireut] 0,00 A
Interest Rate Sraps{ O3 v ouselh Protsizeut [0.00 v Standard Bond Forva| VY v ous I Pretiizcut |0.00 v R X Transact ions 610 Transactions L5 Vs ouseI Prefrcat 0,00 Vi
Interest Rate Sraps{ O3 v Total I Postiaircut 0.00 v Standard Bond Forva| VY v fotal I Postiaireat0.00 v B X Transact ions 610 Transactions L5 Vs ol Postiaireut] 0.00 Vi
Interest Rate Sraps{ O3 v otal 1 Profsizeut [0.00 v Standard Bond Forva| VY v total I Protaizeut [0.00 v R X Transact ions 610 Transactions L5 Vs ol Prefireat 0,00 Vi
Interest Rate Svaps{cvt v C1icntin Postiairen0.00 1 Standard Bond Forva| oYY v Clicnt postiairen0.00 v B X Transact ions1G10 Transactions |15 A C1ient I Postiaired] 0,00 v
Interest Rate Svaps{cvt v C1icntin Pretiaireun0.00 1 Standard Bond Forva| oYY v Clicnt prefiaireun0.00 v BB X Transact ionssG10 Transactions |15 A Clicnt I Prefairent] 0,00 v
Interest Rate Svaps{ 8t v ool Postiaircu 0,00 n Standard Bond Forwa) NV v Housa i PostHaireut|0.00 v BB X Transact ions 1610 Transactions LS A ouse 1V Posttaireut] 0,00 wa
Interest Rate Svaps{ vt v Housolh Pretaizeut. [0.00 n Standard Bond Forwa) 0NV v Housa W Pretiaizeut 0,00 v BB X Transact ions 1610 Transactions LS A ouseIV Pretrcut 0,00 wa
Interest Rate Svaps{ 8t v Total 1 Postiaircu 0,00 n Standard Bond Forva) 0NV v Total I Postiaireon0.00 v BB X Transact ions 1610 Transactions U5 A Total 1V Posttaireut] 0,00 wa
Interest Rate Svaps{ 5t v Total I Prefsizeut [0.00 n Standard Bond Forwa) NV v Total I Prefaireut [0.00 v BB X Transact ons 1610 Transactions U5 A Total 1V Pretreat 0,00 wa
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betaul tFund [ v tveragelouarter xa v Commditics VA veragelnuarter | 100,008 v
betaultFund [ v Peakinguaster xa v VA poakinquarter | 100,008 v
betaut Fund Bonds v veragelnauarter 15,03 v Commitics A veragelnuarter  |VA v
betaul tFund bonds v Poakinguarter 0,080 v Commitics VA poakinquarter |V v
betaut Fund bonds v veragelnduarter 5. 624 v Commditios xa veragolnuarter  |VA v
efaultFund bonds v Peakinguarter 55,600 v Commities Vi peakinquarcer |V v
befaultFund bonds v veragelnuarter A v Commities Vi verageluarter | 100,008 v




P

Interest Rate Swaps v voragelnguartor  |V/A v Standard Bond Forvards v veragelnguartor  [N/A v R X Teansactions N Averagelnguarter  |N/A A 610 Transactions A Averagelnguarter 91,368 A
Interest Rate Swaps v Peaklntuarter VA v Standard Bond Forvards v Peaklntuarter VA v RUB P Transactions N Peakinquarter |¥/A A 610 Transactions A Peokinquarter 96,928 I
Interest Rate Swaps A veragetnquarter |1.12% N Standard Bond Forvards A [veragetnquarcer (77,908 A R X Transactions VA Averagelnuarter 11,328 A 610 Transactions A teragelnuarter VA A
Interest Rate Swaps v Peaklntuarter 16,175 v Standard Bond Forvards v PeakIntuarter 96,950 A B X Transactions N Peakinquarter |11.70% s 610 Transactions I Peokinquarter |¥/4 I
Interest Rate Swaps i voragelnquartor |61, 25% N/ Standard Bond Forvards i [Avoragetnquarcor (95,57 A RUB X Transactions A Averagelntuarter 61,058 A 610 Transactions A weragolnuarter | /A A
Interest Rate Swaps A Peaklntuarter |61, 565 v Standard Bond Forvards A Peaklntuarter {100 00% A B X Transactions A Peakinguarcer 65108 s 610 Transactions a Peakinuarter |N/4 a
Interest Rate Swaps va v va v Standard ond Forvards va veraselnquarcer  [Va va R P Transactions v Averagelntuarter  |N/A Wi 610 Transactions s Averagelntuarter |69 208 I
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betaul tFund [ v Peakinguaster xa v Commditics VA poakinquarter | 100,008 v
betaultFund [ v veragelouarter 55,604 v VA weragelnuarter [N\ v
betaut und Bonds v Poakintuartor 55605 v Commitics A Poakinquarcer |V v
betaut Fund bonds v veragelnuarter 15,594 v Commitics A veragelnuarter  |VA v
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P

Interest Rate Swaps v v v v Standard Bond Forvards v Peaklntuarter VA v R P Transactions N Peakinquarter |¥/A A 610 Transactions A Peakinquarter 73,008 I
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Incerest Rate Swaps A A v Standard Bond Forvards A A A B X Transactions A A Wi 610 Transactions Wi 90.50% Wi
Interest Rate Swaps i 72615 N Standard Bond Forvards i A R X Transactions A 66.01% A 610 Transactions A A A
Interest Rate Swaps VA 51550 N Standard Bond Forwards VA 77,014 A B X Transactions A 51,435 VA 610 Transactions VA VA VA
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SHCH AggregatedDataFile 2025Q1

ReportDate [ReportLevel ReportlLevelIdentifier Currency 4.1.1 4.1.2 14.1.3 1./ . 1.5 .1.6 14.1.7 [4.1.8 4.1.9 4.1. 10
2025-03-31 |Clearing Service |Bonds (VY
2025-03-31 |Clearing Service |Commodities Ny
2025-03-31 |Clearing Service |Interest Rate Swaps CNY
2025-03-31 |Clearing Service |Standard Bond Forwards Ny
2025-03-31 |Clearing Service |RMB FX Transactions sh
2025-03-31 |Clearing Service |GI10 Transactions sh
202 Default Fund Bonds VY 78. 150. 000. 00 78. 150. 000.00) 0. 00| 0. 00 78. 150. 000. 00 0
Default Fund Commodities VY 6..300. 000. 00. 6..300. 000. 00| 0. 00| 0. 00 6. 300. 000. 00 0
Default Fund Interest Rate Swaps VY 3. 663, 230. 000. 00 3. 663, 230. 000. 00) 0. 00| 0. 00 3. 663. 230. 000. 00 0
Default Fund Standard Bond Forwards VY 19. 740. 000. 00 19. 740. 000. 00} 0. 00| 0. 00 19. 740. 000. 00 0
Default Fund RMB FX Transactions VY 31. 376, 253. 097. 40| 31. 376, 253. 097. 40] 0. 00| 0. 00 31. 376, 253. 097. 40 0
Default Fund VY 3. 823, 441. 239. 90 3. 823, 441. 239. 90) 0. 00| 0. 00 3. 823, 441. 239. 90 0
Default Fund RMB FX Transactions usD
2025-03-31 _|Default Fund G10 Transactions usD
While dealing with an event of default by clearing members,
SHCH will not make changes to the non-defaulting clearing
members’ required contribution amount or contribution rate to
the defaul fund. The amount and rate will be determined
2025-03-31 | CCP Shanghai Clearing House Ny 200, 000, 000. 00| 0. 00 1, 800, 000, 000. 00 according to the standards set one business day before the
initial participant default. Within any 90 or fewer calendar
days, the ceiling of additional default fund contribution
requirement will be the contribution set according to the
standards mentioned above.
2025-03-31 _|CCP Shanghai Clearing House usp
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SHCH AggregatedDataFile 2025Q1

ReportDate [ReportLevel ReportLevelIdentifier Currency 4.2.1 4.4.1 .4.214.4.414.4.85.1.1 5.2.115.3.1 15.3.2 5.3.3 6.4.2 6.4.4 6.4.6
2025-03-31 |Clearing Service |Bonds (VY 2021-10-08 2021/10/8 NA
2025-03-31 |Clearing Service |Commodities Ny NA ES/HS 2020-07-13 2020/7/13 |99. 00% |N/A
2025-03-31 |Clearing Service |Interest Rate Swaps VY. N/A VAR/HS NA VAR/HS N/A 99. 50% |N/A
2025-03-31 |Clearing Service |Standard Bond Forwards Ny NA VAR/HS N/A VAR/HS NA 99. 50% |NA
2025-03-31 |Clearing Service |RMB FX Transactions usp ES/HS NA ES/HS NA 99. 00% |N/A
2025-03-31 |Clearing Service |GI0 Transactions Usp ES/FHS NA ES/FHS. NA 99. 50% |N/A
202 Default Fund Bonds CNY. 0. 00| Cover 2 3 0 0

Default Fund Commodities CNY. 0. 00| Cover 2 2 0 0

Default Fund Interest Rate Swaps CNY. 7781908. 16| Cover 2 10 0 0

Default Fund Standard Bond Forvards CNY. 891. 32| Cover 2 2 0 0

Default Fund RMB_FX Transactions CNY. 306940416. 72| Cover 2. 5 0 0

Default Fund CNY. 2811676, 71| Cover 2 5 0 0

Default Fund RMB_FX Transactions usp
2025-03-31 |Default Fund GI10 Transactions usp
2025-03-31 | CCP Shanghai Clearing House Ny ‘www. shelearing. com. cn/ Cash | 99. 50% |10 days |500
2025-03-31 | CCP Shanghai Clearing House usp
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SHCH AggregatedDataFile 2025Q1

ReportDate |Reportlevel ReportlevelIdentifier Currency 6.4.7 6.4.8 6.4.916.4.10 16.4.11 [6.4.12 |6.4.13 6.4. 14 6.4. 15 6.5.1.1 [6.5.1.2 6.5.1.316.5.2 6.5.3 6.5.4 6.5.5
2025-03-31 | Clearing Service |Bonds oy 500days_|2021/10/8 VA v 3davs i v Annual 2024/8/8 0 One_tine per day_|Dav Fnd | 23250 100005000 0.00

The calculation

J50day logic of combined

margin is as Ny o

2025-03-31 |Clearing Service |Commodities oy fo rorieal 20207713 A |va Zdays /A v\ twice every weer |15/ "_""/h‘;hf(]”j’””g' 0 One time per day |Day End |161 100.00% | 0. 00 0.00
FN shelearing. com. en/ff e
P a/scgg/202007/¢20200

710 709841 htnl

2025-03-31_|Clearing Service |Interest Rate Swaps vy 250davs _|N/A VA A 10davs VAN Annual 2024/5/8 0 One_tine per dav_|Dav Fnd |52144 100_00%_10.00 0.00
Clearing Service |Standard Bond Forwards oy 250days | N4 v |wa Zdays /A /A Quarterly ’C’;;l”;”; ; Z“”’ 2 One time per day |Day End |5176 99.96% |5, 831, 35 2,957, 328. 33

2025-03-31_|Clearing Service |RUB FX Transactions s 500davs | N/A VA WA |bdavs |0 /A Annual 2024/5/8 0 One_tine per dav_|Dav Fnd |22500 100_00%_|0. )
2025-03-31_|Clearing Service |GI0 Transactions Usp 2500days |N/A VA WA |bdavs | /A Annual 2024/5/8 2 One_tine per dav_|Day Fnd |9250 99,876 | 103533534 64| 28984903, 61
2025-03-31_|Default Fund Bonds oy
2025-03-31_|Default Fund Comnodities oy
2025-03-31_| Default Fund Interest Rate Swaps oy
2025-03-31_|Default Fund Standard Bond Forvards oy
2025-03-31_|Default Fund RUB FX Transactions oy
2025-03-31_|Default Fund 610 Transactions oy
2025-03-31_| Default Fund RUB_FX Transactions Usp
2025-03-31_|Default Fund 10 Transactions Usp
2025-03-31 | ccp Shanghai Clearing House oy
2025-03-31_| ccP Shanghai_Clearing House Usp
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SHCH AggregatedDataFile 2025Q1

ReportDate [ReportLevel ReportLevelldentifier, Currency 6.6.1 6.7. 6.8. 1 711 [7.1.10 7111 7.2.1(7.3.212.1.1 [12.1.2  [12.1.3  [12.2.1 [12.2.2 [12.2.3 [13.1.1
2025-03-31_|Clearing Service |Bonds v
2025-03-31 |Clearing Service |Comnodities ar
2025-03-31_|Clearing Service |Interest Rate Swaps v
2025-03-31 |Clearing Service |Standard Bond Forwards ar
2025-03-31_|Clearing Service |RMB FX Transactions Usp
2025-03-31_|Clearing Service |G10 Transactions Usp
202 Default Fund Bonds oy’ 7, 044, 107. 00) 6.71% 0.00% 0.008] __0.46% 0.00% 0.008| N4
Default Fund Comnodities vy’ 0.00 0.00% 0,005 0.00% 0.00% 0.008] _0.00%| v/
Default Fund Interest Rate Swaps vy’ 536, 019, 314. 23 0.00% 0,005 19.69% 0.00% 0.008] 11 70%| v
Default Fund Standard Bond Forwards vy’ 138, 195, 057. 39 0.00% 0.00% L 17% 0.00% 0,008 0.33%[ v
Default Fund RUB_FX Transactions vy’ 0._00% 0,005 72.15% 0.00% 0.008] _83.38%| N\
Default Fund vy’ 0.00% 0.00% 0.28% 0.00% 0.008] 4. 13%[N/A
Default Fund RUB_FX Transactions Usp 533, 887, 879. 00)
2025-03-31_| Default Fund 10 Transactions Usp 274, 502, 72000
S The priority for allocating payment is
f’{l{)j S hine the |based on the principle of “mininal number
it Ui |of affected participants”, Rank the daily
2025-03-31 | ccp Shanghai Clearing House avr 3, 868, 150, 208. 38, 12, 578, 966, 410. 44 coverl |obtaining amount of” receivables for all the 0.00 |0.00
liguidity from participants concerned from the largest
central bank to the smallest.
2025-03-31_|ccp Shanghai Clearing House ush
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SHCH AggregatedDataFile 2025Q1

Default Fund

ansactions

2025-03-31

Default Fund

ReportDate [ReportLevel ReportLevelIdentifier Currency 13.1.2 13.1.3.1113.1.3.2 {13. 1.4 |14. 1. 1 14.1.2 [14.1.3 |14.1.4 ]15.1.1 15.1.2 15.2. 1 15.2.2 15.2.3 15.2.4 15.2.5

202 3-31 |Clearing Service |Bonds (VY

2025-03-31 |Clearing Service |Commodities Ny

2025-03-31 |Clearing Service |Interest Rate Swaps VY.

2025-03-31 |Clearing Service |Standard Bond Forwards Ny

2025-03-31 |Clearing Service |RMB FX Transactions

2025-03-31 |Clearing Service |GI0 Transactions

2025-03-31 |Default Fund Bonds V/A V/A V/A V/A 100. 00% 0. 00%| 0. 00%) 0.00%

2025-03-31 |Default Fund Commodities V/A V/A V/A V/A 0. 00%

2025-03-31 |Default Fund Interest Rate Swaps N/A N/A N/A N/A 0. 00%

2025-03-31 |Default Fund Standard Bond Forwards V/A V/A V/A V/A 0. 00%
Default Fund RMB_FX Transactions V/A V/A V/A V/A 0. 00%
Default Fund GI10 Transactions N/A N/A N/A N/A 0. 00%

actions

2025-03-31

or

Shanghai Clearing House

21852406076. 91

1009501957. 59

6705787217, 31

2027632634 81

3254919185. 85

252015136421 38

230162730344 44

2025-03-31

Shanghai Clearing House
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SHCH AggregatedDataFile 2025Q1

ReportDate [ReportLevel ReportlLevelIdentifier Currency 15.2.6 15.2.7 15.3.1 15.3.2 16.1.1 16.1.2 16.2. 1 16.2.2 [16.2.3 |16.2.4 [16.2.5 [16.2.6 116.2.7 [16.2.9 16.2.10 |16.2. 11 |16.2. 12 |16.2. 13

2025-03-31 |Clearing Service |Bonds (VY

2025-03-31 |Clearing Service |Commodities Ny
2025-03-31 |Clearing Service |Interest Rate Swaps VY.
2025-03-31 |Clearing Service |Standard Bond Forwards Ny
2025-03-31 |Clearing Service |RMB FX Transactions usp
2025-03-31 |Clearing Service |GI0 Transactions Usp
202 Default Fund Bonds CNY.
Default Fund Commodities CNY.
Detault Fund Interest Rate Swaps CNY.
Default Fund Standard Bond Forwards CNY.
Default Fund RMB_FX Transactions CNY.
Default Fund CNY.
Default Fund RMB_FX Transactions usp
2025-03-31 |Default Fund GI10 Transactions usp

Cash collateral
is held on the
balance sheet.

025-03-31 | CCP Shanghai Clearing House VY Non-cash N NA NA 124, 023, 708, 656. 12| 38, 967, 114, 337. 30| 100. 00% 0.00% |0.00% |0.00% |100.00% |0.00% |0.00% 268.22(0.00% |0.00% |0.00% |0.00%
collateral is
held off the

balance sheet.

S

2025-03-31 | CCP Shanghai_Clearing House Uusp 3, 115, 246, 036. 98
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SHCH AggregatedDataFile 2025Q1

ReportDate |Reportlevel ReportLevelIdentifier Currency 16.2. 14 [16.2.16 |16.2.17 |16.2. 18 [16.2. 19 |16.2.20 |16.3.1 [16.3.2
2025-03-31 | Clearing Service |Bonds avy
2025-03-31 |Clearing Service |Commodities ovr
2025-03-31 | Clearing Service |Interest Rate Swaps ar
2025-03-31 |Clearing Service |Standard Bond Forwards ovr
2025-03-31 | Clearing Service |RMB FX Transactions Usp
2025-03-31 |Clearing Service |G10 Transactions Usp
202 Default Fund Bonds ar
Default Fund Commodities ar
Default Fund Interest Rate Swaps ar
Default Fund Standard Bond Forwards ar
Default Fund RUB FX Transactions ar
Default Fund ar
Default Fund RUB FX Transactions usp
2025-03-31 | Default Fund 610 Transactions usp
2025-03-31 | ccP Shanghai Clearing House Ny 0.00% |N/A Wz Wz Wz 0.00% |N/A NA
2025-03-31 | CCP. Shanghai_Clearing House usp
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SHCH AggregatedDataFile 2025Q1

ReportDate [ReportLevel ReportlLevelIdentifier Currency 17. 1.1 17.2.1 [17.4.1 |18.1.1.1(18.1.1.2 |18.1.1.3 [18.1.2.1]18.1.2.2 [18.1.2.3 |18.1.2.4 18.1.3.1[18.1.3.2 |18.4. 1 18.4.2 18.4.3 19.1.1119.1.2 119.1.3.1 19.1.3.2 119.1.4. 1 [19.1.4.2
2025-03-31_|Clearing Service |Bonds vy
2025-03-31 |Clearing Service |Commodities lelis
2025-03-31 | Clearing Service |Interest Rate Swaps vy
2025-03-31 |Clearing Service |Standard Bond Forwards lelis
2025-03-31_|Clearing Service |RUB FX Transactions UsD
2025-03-31_|Clearing Service |G10 Iransactions Ush
202 Default Fund Bonds VY N/A 27.31% 47. 45% 100. 00%) 100. 00%| 100. 00%| 100. 00%
Default Fund Commodities VY 47. 62% N/A N/A 100. 00%| _100. 00%|N/A /A
Default Fund Interest Rate Swaps CNY. N/A 72.61% 84. 58% 100. 00%|  96. 16%| 100. 00%| 100. 00%
Default Fund Standard Bond Forwards VY N/A 55. 17% 77.91% 100. 00%) 100. 00%| 100. 00%| 100. 00%
Default Fund RMB FX Transactions VY N/A 66. 01% 81. 43% 100. 00%)| 100. 00%| 100. 00%| 100. 00%
Default Fund VY 90. 89% N/A N/A 100. 00%| _100. 00%|N/A /A
Default Fund RYB FX Transactions s
2025-03-31_|Default Fund G10 Transactions Ush
99. 9%
over a Within 2
2025-03-31 | CCP Shanghai Clearing House vy twelve=  100.00% |, " )‘ 13 86 0 0 0 71 28 98 1 939 13
month rourts
period
2025-03-31_|CCP Shanghai_Clearing House ush

90




SHCH DataFile 4 3 2025Q1

ReportDate |ReportLevel [ReportLevelldentifier |Description Currd4.3.1 [4.3.2 14.3.3 4.3.4 4.3.5 14.3.6
2025-03-31 |CCP Shanghai Clearing House |Prellaircut CNY 0. 00 0. 00 0. 00 40, 967, 114, 337. 30 0. 00 0. 00
2025-03-31 |CCP Shanghai Clearing House |PostHaircut CNY 0. 00 0. 00 0. 00 40, 967, 114, 337. 30 0. 00 0. 00
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SHCH DataFile 4 3 2025Q1

ReportDate |ReportLevel [ReportLevelldentifier |Description Currd4.3.7 [4.3.8 4.3.9 4.3.10 [4.3.11 [4.3.12 |4.3.13 [4.3.14 ]4.3.15
2025-03-31 |CCP Shanghai Clearing House |Prellaircut CNY 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 40967114337, 30
2025-03-31 |CCP Shanghai Clearing House |PostHaircut CNY 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 40967114337, 30
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SHCH DataFile 4 4a 202501

ReportDate| ReportLevel | ReportLevel Identifier Description Currency| 4.4.3 4.4.6 4.4.7 4.4.10
20250 Default Fund |Bonds PeakDavAmount InPast] CNY 155, 312, 903. 70 0. 00 68, 930, 213. 16 0.00
2025-0: Default Fund |Commodities PeakDayAmount InPast 1 ovr 492, 047. 41 0. 00 492, 047. 41 0. 00
2lonths
5035 " P 21 03
2025-03-31 Default Fund | Interest Rate Swaps ;;dj‘/j;y/lmnun[ InPastl] ovr 2, 950, 424, 035. 44 0. 00 3, 662, 869, 218. 40 0. 00
lonths
075033 — PYNTY Py
2025-03-31 Default Fund |Standard Bond Forwards ?Zﬁi]z);/1llioun tInPast] ovr 15, 976, 600. 11 0. 00 24, 683, 791. 22 0. 00
P Ty - P - 26 3 7
2025-03-31 Default Fund |RUB FY Transactions ;;dj‘/j;y/lmnun[ InPastl] usp 3, 741, 694, 570. 75 0. 00 4, 136, 317, 967. 27 0. 00
lonths
2025-03-31 Default Fund |G10 Transactions ;elzﬁltlz ,!;Amoun tInPast] Usp 480, 263, 442. 19 0. 00 576, 816, 088. 94 0. 00
5035 andvera 5 3 3
2025-03-31 Default Fund | Bonds MeanAverageOverPrevi ovr 6, 354, 081. 48 0. 00 7,807, 043. 84 0. 00
ousI2ionths.
025033 y » - P ;e ) ;
2025-03-31 Default Fund |Commodities MeanAverageOverPrevi ovr 2, 041. 69 0. 00 2, 041. 69 0. 00
ous2)onths
5035 andvers verPrevi P 3 2 2 250 900 555 (7
2025-03-31 Default Fund |Interest Rate Swaps MeanAverageOverPrevi ovr 2,716, 119, 000. 83 0. 00 3, 352, 300, 556. 62 0. 00
ousI2ionths.
2025-03-31 Default Fund |Interest Rate Swaps MeanAverageOverPrevi ovr 5,173, 839. 07 0. 00 6, 550, 006. 17 0. 00
ous2)onths
5-03-3 2 P 3 2 237 £00 3
2025-03-31 Default Fund |RUB FY Transactions MeanAverageOverPrevi usp 3,018,271, 476. 77 0. 00 3, 331, 509, 384. 70 0. 00
ousi2ionths.
2025-03-31 Default Fund |610 Transactions MeanAverageOverPrevi Usp 307, 495, 196. 20 0. 00 364, 582, 005. 89 0. 00
ous2)onths
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SHCH DataFile 4 4b 2025Q1

ReportDate ReportlLevel |ReportLevelldentifier Description Currency [4.4.5 4.4.9
2025-03-31 |Default Fund Bonds AmountExceeded CNY 0. 00 0. 00
2025-03-31 |Default Fund Commodities AmountExceeded CNY 0. 00 0. 00
2025-05-31 |Default Fund Interest Rate Swaps AmountExceeded CNY 0. 00 0. 00
2025-03-31 |Default Fund Standard Bond Forwards AmountExceeded CNY 0. 00 0. 00
2025-05-31 |Default Fund RMB FX Transactions AmountExceeded USD 0. 00 0. 00
2025-03-31 |Default Fund G10 Transactions AmountExceeded USD 0. 00 0. 00
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SHCH_ DataFile 6 1 2025Q1

ReportDate |ReportLevel Reportlevelldentifier |Description Currency 6.1.1

2025-03-31 |Default Fund Bonds House Net CNY 891, 380, 200. 00
2025-03-31 |Default Fund Bonds Client Net CNY 0. 00
2025-03-31 |Default Fund Bonds Client Gross CNY 5, 668, 000. 00
2025-03-31 |Default Fund Bonds Total CNY 897, 048, 200. 00
2025-03-31 |Default Fund Commodities House Net CNY 0. 00
2025-03-31 |Default Fund Commodities Client Net CNY 0. 00
2025-03-31 |Default Fund Commodities Client Gross CNY 0. 00
2025-03-31 |Default Fund Commodities Total CNY 0. 00
2025-03-31 |Default Fund Interest Rate Swaps House Net CNY 19, 435, 105, 140. 97
2025-03-31 |Default Fund Interest Rate Swaps House Net CNY 0. 00
2025-03-31 |Default Fund Interest Rate Swaps Client Gross CNY 7, 812, 589, 528. 93
2025-03-31 |Default Fund Interest Rate Swaps Total CNY 27,247, 694, 669. 90
2025-03-31 |Default Fund Standard Bond Forwards |House Net CNY 407, 074, 145. 41
2025-03-31 |Default Fund Standard Bond Forwards |Client Net CNY 0. 00
2025-03-31 |Default Fund Standard Bond Forwards |Client Gross CNY 111, 069, 000. 00
2025-03-31 |Default Fund Standard Bond Forwards |Total CNY 518, 143, 145. 41
2025-03-31 |Default Fund PMB FX Transactions House Net Usp 14, 581, 610, 284. 00
2025-03-31 |Default Fund RMB FX Transactions Client Net UsD 0. 00
2025-03-31 |Default Fund RMB FX Transactions Client Gross Usp 290, 247, 391. 00
2025-03-31 |Default Fund RMB FX Transactions Total USDh 14, 871, 857, 675. 00
2025-03-31 |Default Fund G10 Transactions House Net Usp 778, 939, 885. 00
2025-03-31 |Default Fund 610 Transactions Client Net USD 0. 00
2025-03-31 |Default Fund G10 Transactions Client Gross Usp 116, 663, 639. 00
2025-03-31 |Default Fund G10 Transactions Total USDh 895, 603, 524. 00
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SHCH DataFile 6 2 2025Q1

ReportDate [ReportLevel ReportLevelldentifier Description Currencyl|6. 2. 1 6.2.2 6.2.3 6.2.4 6.2.5 6.2.6 6.2.7
2025-03-31 |Default Fund Bonds ClientIM PostHaircut |CNY 0. 00 0. 00 0. 00 5,917, 327. 65 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Bonds ClientIM PreHaircut CNY. 0. 00 0. 00 0. 00 b, 917, 327. 65 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Bonds HouselM PostHaircut CNY. 0. 00 0. 00 0. 00 1, 239, 165, 470. 74 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Bonds Houselll PreHaircut VY 0.00 0.00 0.00 1, 239, 165, 470. 74 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Bonds Totallll PostHaircut CNY 0. 00 0. 00 0. 00 1, 245, 082, 798. 39 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Bonds Totalll Prellaircut VY 0.00 0.00 0.00 1, 245, 082, 798. 39 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Commodities ClientIM PostHaircut |CNY. 0.00 0.00 0.00 48, 932, 426. 66 0.00 0.00 0.00
2025-03-31 |Default Fund Commodities ClientIM Prellaircut | CNY. 0.00 0.00 0.00 48, 932, 426. 66 0.00 0.00 0.00
2025-03-31 |Default Fund Commodities Houselll PostHaircut | CNY 0.00 0.00 0.00 13,817, 517. 00 0.00 0.00 0.00
2025-03-31 |Default Fund Commodities Houselll Preflaircut Y 0.00 0.00 0.00 13,817, 517. 00 0.00 0.00 0.00
2025-03-31 |Default Fund Commodities TotallM PostHaircut 0.00 0.00 0.00 62, 749, 943. 66 0.00 0.00 0.00
2025-03-31 |Default Fund Commodities Totalll PreHaircut 0. 00 0. 00 0. 00 62, 719, 913. 66 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Interest Rate Swaps ClientIM PostHaircut 0. 00 0. 00 0. 00 7,966, 571, 467. 85 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Interest Rate Swaps ClientIM PreHaircut 0. 00 0. 00 0. 00 7,966, 571, 467. 85 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Interest Rate Swaps HouselM PostHaircut 0. 00 0. 00 0. 00 9,621, 241, 527. 20 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Interest Rate Swaps Houselll Preflaircut 0.00 0.00 0.00 9,621, 241, 527. 20 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Int st Rate Swaps Totalll PostHaircut 0. 00 0. 00 0. 00 17, 587, 812, 995. 05 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Interest Rate Swaps Totallll Preflaircut 0. 00 0. 00 0. 00 17, 587, 812, 995. 05 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Standard Bond Forwards ClientI) PostHaircut 0. 00 0. 00 0. 00 116, 206, 628. 31 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Standard Bond Forwards ClientI) PreHaircut 0. 00 0. 00 0. 00 116, 206, 628. 31 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Standard Bond Forwards Houselll PostHaircut 0. 00 0. 00 0. 00 1, 078, 272, 748. 90 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Standard Bond Forwards Houselll PreHaircut 0. 00 0. 00 0. 00 1, 078, 272, 748. 90 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Standard Bond Forwards Totallll PostHaircut 0. 00 0. 00 0. 00 1, 194, 479, 377. 21 0. 00 0. 00 0. 00
2025-03-31 |Default Fund Standard Bond Forwards Totallll PreHaircut 0. 00 0. 00 0. 00 1, 194, 479, 377. 21 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 Clientl) PostHaircut 0. 00 0. 00 0. 00 20, 243, 190. 69 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 ClientI) PreHaircut 0. 00 0. 00 0. 00 20, 243, 190. 69 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 Houselll PostHaircut 0. 00 0. 00 0. 00 3, 095, 002, 546. 29 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 Houselll PreHaircut 0. 00 0. 00 0. 00 3, 095, 002, 546. 29 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 Totallll PostHaircut 0. 00 0. 00 0. 00 3, 115, 246, 036. 98 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 Totallll PreHaircut 0. 00 0. 00 0. 00 3, 115, 246, 036. 98 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 ClientI) PostHaircut 0. 00 0. 00 0. 00 4, 682, 135, 059. 91 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 ClientIl Preflaircut | CNY. 0.00 0.00 0.00 4, 959, 888, 834. 65 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB_FX Transactions+G10 Houselll PostHaircut | CNY 0.00 0.00 0.00 93, 431, 167, 803. 56 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB FX Transactions+G10 Housell Preflaircut CNY 0. 00 0. 00 0. 00 98, 973, 694, 707. 16 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB FX Transactions+G10 TotalIl PostHaircut CNY 0. 00 0. 00 0. 00 98, 113, 302, 863. 417 0. 00 0. 00 0. 00
2025-03-31 |Default Fund RUB FX Transactions+G10 Total Il Prellaircut CNY 0. 00 0. 00 0. 00 103, 933, 583, 541. 81 0. 00 0. 00 0. 00
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SHCH DataFile 6 2 2025Q1

ReportDate [ReportLevel ReportLevelldentifier Description Currencyl|6. 2. 8 6.2.9 6.2.10 6.2.11 6.2.12 6.2.13 6.2.14 6.2.15

2025-03-31 |Default Fund Bonds ClientIM PostHaircut |CNY 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 5,917, 327. 65
2025-03-31 |Default Fund Bonds ClientIM Prellaircut | CNY 0. 00 0. 00 0. 00 0. 00 0.00 0.00 0.00 5,917, 327. 65
2025-03-31 |Default Fund Bonds Housell PostHaircut | CNY 0. 00 0. 00 0. 00 0. 00 0.00 0.00 0.00 1, 239, 165, 470. 74
2025-03-31 |Default Fund Bonds Houselll PreHaircut VY 0.00 0.00 0. 00 0. 00 0. 00 0. 00 0.00 1, 239, 165, 470. 74
2025-03-31 |Default Fund Bonds Totalll PostHaircut | CNY 0.00 0.00 0.00 0.00 0.00 0.00 0.00 1, 245, 082, 798. 39
2025-03-31 |Default Fund Bonds Totalll PreHaircut VY 0.00 0.00 0. 00 0. 00 0. 00 0. 00 0.00 1, 245, 082, 798. 39
2025-03-31 |Default Fund Commodities ClientIM PostHaircut |CNY. 0.00 0.00 0.00 0. 00 0. 00 0. 00 0.00 48, 932, 426. 66
2025-03-31 |Default Fund Commodities ClientIM PreHaircut CNY 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 48, 932, 126. 66
2025-03-31 |Default Fund Commodities HouselM PostHaircut CNY 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 13,817, 517. 00
2025-03-31 |Default Fund Commodities HouselM PreHaircut v 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 13,817, 517. 00
2025-03-31 |Default Fund Commodities Totallll PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 62, 749, 943. 66
2025-03-31 |Default Fund Commodities Totalll PreHaircut N 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 62, 749, 913. 66
2025-03-31 |Default Fund Interest Rate Swaps ClientIM PostHaircut |CNY 0. 00 148, 730, 000..00 0. 00 0. 00 0. 00 9,413, 292. 43 0.00 8, 124, 714, 760. 28
2025-03-31 |Default Fund Interest Rate Swaps ClientIM PreHaircut v 0. 00 149, 450, 000. 00 0. 00 0. 00 0. 00 9,413, 292. 43 0. 00 8, 125, 434, 760. 28
2025-03-31 |Default Fund Interest Rate Swaps Houselll PostHaircut 0. 00 8, 517, 670, 400. 00 0. 00 0. 00 0. 00 325, 916, 412. 35| 0. 00 18, 464, 828, 339. 55
2025-03-31 |Default Fund Interest Rate Swaps Houselll Preflaircut 0.00 8, 750, 504, 400. 00 0.00 0. 00 0. 00 475, 486, 767. 45 | 0. 00 18, 847, 232, 694. 65
2025-03-31 |Default Fund Interest Rate Swaps Totalll PostHaircut 0. 00 8, 666, 400, 100. 00 0. 00 0. 00 0. 00 335, 329, 704. 78 | 0. 00 26, 589, 543, 099. 83
2025-03-31 |Default Fund Interest Rate Swaps Totalll Prellaircut 0.00 8, 899, 954, 400. 00 0.00 0.00 0. 00 484, 900, 059. 88 | 0. 00 26, 972, 667, 454. 93
2025-03-31 |Default Fund Standard Bond Forwards ClientI) PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 116, 206, 628. 31
2025-03-31 |Default Fund Standard Bond Forwards ClientI) PreHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 116, 206, 628. 31
2025-03-31 |Default Fund Standard Bond Forwards Houselll PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 1,078, 272, 748. 90
2025-03-31 |Default Fund Standard Bond Forwards Houselll PreHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 1,078, 272, 748. 90
2025-03-31 |Default Fund Standard Bond Forwards Totallll PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 1,194, 479, 377. 21
2025-03-31 |Default Fund Standard Bond Forwards Totallll PreHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 1,194, 479, 377. 21
2025-03-31 |Default Fund RUB_FX Transactions+G10 Clientl) PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 20, 243, 490. 69
2025-03-31 |Default Fund RUB_FX Transactions+G10 ClientI) PreHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 20, 243, 490. 69
2025-03-31 |Default Fund RUB_FX Transactions+G10 Houselll PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 3, 095, 002, 546. 29
2025-03-31 |Default Fund RUB_FX Transactions+G10 Houselll PreHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 3, 095, 002, 546. 29
2025-03-31 |Default Fund RUB_FX Transactions+G10 Totallll PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 3, 115, 246, 036. 98
2025-03-31 |Default Fund RUB_FX Transactions+G10 Totallll PreHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 3, 115, 036. 98
2025-03-31 |Default Fund RUB_FX Transactions+G10 ClientI) PostHaircut 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0.00 4, 682, 135, 059. 91
2025-03-31 |Default Fund RUB_FX Transactions+G10 ClientIl Preflaircut | CNY. 0.00 0.00 0.00 0.00 0.00 0. 00 0.00 4, 959, 888, 831. 65
2025-03-31 |Default Fund RUB_FX Transactions+G10 Houselll PostHaircut | CNY 0.00 0.00 0.00 0.00 0.00 0. 00 0.00 93, 431, 167, 803. 56
2025-03-31 |Default Fund RUB_FX Transactions+G10 HouselM Preflaircut vy 0.00 0.00 0.00 0.00 0.00 0. 00 0.00 98, 973, 694, 707. 16
2025-03-31 |Default Fund RUB FX Transactions+G10 TotalIl PostHaircut CNY 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 98, 113, 302, 863. 17
2025-03-31 |Default Fund RUB FX Transactions+G10 Total Il Prellaircut CNY 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 0. 00 103, 933, 583, 541. 81
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SHCH_DataFile 7 1 2025Q1

ReportDate |ReportLevel |ReportLevelldentifier |Description Currenc 7.1.2(7.1.3]7.1.417.1.517.1.6(7.1.7 .1.817.1.9
2025-03-31 |CCP Shanghai Clearing House |SizeAndCompositionOf |CNY 0.00 0.00 |0.00 |0.00 |0.00 |79 500,000, 000.00 |0.00 |0.00
QualifyingliquidReso
urces.
2025-03-31 | CCP Shanghai Clearing House |SizeAndCompositionOf |USD 0.00 10.00 10.00 |0.00 |0.00 |3, 500,000, 000.00 0.00 |0.00
QualifyingliquidReso
urces
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SHCH DataFile 7 3 2025Q1

ReportDate |ReportLevel [ReportLevelIdentifier [Description Currency|7.3. 1 7.3.4 7.3.5

2025-03-31 |CCP Shanghai Clearing House |SameDayPayment Total |CNY 156, 212, 211, 171. 58 78, 261, 559, 345. 75

2025-03-31 |CCP Shanghai Clearing House |MultiDayPayment CNY 216, 278, 525, 322. 96 130, 258, 737, 246. 04

2025-03-31 |CCP Shanghai Clearing House |SameDayPayment CNY 143, 022, 688, 490. 73
2025-03-31 |CCP Shanghai Clearing House |SameDayPayment USD 9, 393, 556, 491. 43
2025-03-31 |CCP Shanghai Clearing House |SameDayPayment GBP 224, 300, 000. 00
2025-03-31 |CCP Shanghai Clearing House |SameDayPayment JPY 113, 637, 521, 000. 00
2025-03-31 |CCP Shanghai Clearing House |SameDayPayment EUR 962, 407, 194. 17
2025-03-31 |CCP Shanghai Clearing House |SameDayPayment AUD 223, 000, 000. 00
2025-03-31 |CCP Shanghai Clearing House |SameDayPayment HKD 6, 716, 725, 080. 00
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SHCH DataFile 7 3a 2025Q1

ReportDate |ReportlLevel |ReportlLevelldentifier |Description Currency |7.3.3 7.3.7

2025-03-31 CCP Shanghai Clearing House |AmountExceeded CNY N/A N/A
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SHCH DataFile 7 3b_2025Q1

ReportDate

ReportLevel

ReportLevelldentifier

Description

7.3.6

2025-03-31

CcCP

Shanghai Clearing House

NumberOfDays USD

N/A
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SHCH DataFile 16 2 2025Q1

ReportDate |ReportlLevel ReportLevelIdentifier |Description 16. 2.8 16. 2. 15
2025-03-31 CCP Shanghai Clearing House |Percentage CNY 83. 95% 0. 00%
2025-03-31 CCP Shanghai Clearing House |Percentage USD 16. 05% 0. 00%
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SHCH_ DataFile 16 3 2025Q1

ReportDate ReportLevel |ReportLevelldentifier |Description Currency|16. 3. 3 16. 3.4
2025-03-31 CCP Shanghai Clearing House |ON 1D CNY N/A N/A
2025-05-31 CCP Shanghai Clearing House |[1D 1W CNY N/A N/A
2025-03-31 CCP Shanghai Clearing House |1W 1M CNY N/A N/A
2025-05-31 CCP Shanghai Clearing House |IM 1V CNY N/A N/A
2025-03-31 cCP Shanghai Clearing House |1V 2V CNY N/A N/A
2025-05-31 CCP Shanghai Clearing House |2V+ CNY N/A N/A
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SHCH DataFile 17 3 2025Q1

ReportDate |ReportLevel ReportLevelIdentifier |Description 17.3.1

2025-03-31 |CCP Shanghai Clearing House |DurationofFailure 0.:00.00
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SHCH DataFile 18 2 2025Q1

| ReportDate | ReportlLevel |ReportlLevelldentifier Description 18.2.1 18.2.2 18.2.3 18.3.1 18.3.2 18.3.3
2025-03-31 Default Fund Bonds AverageInQuarter NA 48. 93% 68. 62% NA 35, 60% 48. 59%
2025-03-31 Default Fund Commodities AverageInQuarter 100. 00% N/A NA 100. 00% N/A N/A
2025-03-31 Default Fund | Interest Rate Swaps AveragelnQuarter Wz 4. 42% 61.28% Wz 63 17% 75. 90%
2025-03-31 Default Fund Standard Bond Forwards | AveragelnQuarter NA 77.91% 95.57% NA 47. 78% 68, 44%
2025-03-31 Default Fund RMB_FX Transactions AverageInQuarter NA 41. 32% 64. 05% NA 64. 08% 80. 09%
2025-03-31 Default Fund G10 Transactions AverageInQuarter 94. 36% NA NA 69. 20% NA
2025-03-31 Default Fund Bonds Peak InQuarter NA 70. 08% 85. 63% NA 48. 63%
2025-03-31 Default Fund Commodities Peak InQuarter 100. 00% VA NA 100. 00% NA
2025-03-31 Default Fund Interest Rate Swaps Peak InQuarter NA 45. 17% 61. 56% NA 76. 47%
2025-03-31 Default Fund Standard Bond Forwards | PeakInQuarter A 95. 95% 100. 00% VA 73. 89%
2025-03-31 Default Fund RMB_FX Transactions Peak InQuarter NA 41. 73% 65. 10% NA 81. 65%
2025-03-31 Default Fund G10 Transactions Peak InQuarter 96. 92% VA NA 73. 09% NA
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SHCH DataFile 20a 2025Q1

[Reportbate [Reportlevel [ReportLevelldentifier [CCP Link [currency] 2011 [ 2021 [ 20411 2041220413 2042 | 2043 [ 20501 20512 [20611] 20612 [ 271 [ 2072 |
~03-31__|ccp Shanghai_Clearing House |N/1 I - 1T -1 — 17 —— 7T - 1T - 1T — 17 — 1 — [ — T - 1]
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SHCH_DataFile 20b_2025Q1

ReportDate

ReportLevel

Reportlevelldentifier

CCP_Link

Description

Currency

20.3.1

2025-03-31

CCP

Shanghai Clearing House

N4

Preflaircut

CNY
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SHCH DataFile 23 2025Q1

ReportDate ReportLevel [ReportlLevelldentifier Description Currency [23.1.1
2025-03-31 |Clearing Service |Bonds 01c CNY 75
2025-03-31 |Clearing Service |Commodities 0rc CNY 0
2025-03-31 |Clearing Service |Interest Rate Swaps 01C CNY 1902
2025-03-31 |Clearing Service |Standard Bond Forwards orc CNY 54
2025-03-31 |Clearing Service |RMB FX Transactions 01c CNY 13554
2025-03-31 |Clearing Service |G10 Transactions 0rc USD 671
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SHCH DataFile 23 2025Q1

ReportDate ReportLevel [ReportlLevelldentifier Description Currency [23.1.2 23.2.1 23.2.2 23.2.3 23.2.4
2025-03-31 |Clearing Service |Bonds orc CNY 63475757180. 59 72109690000. 00 Bonds Bonds N/A
2025-03-31 |Clearing Service |Commodities 0rc CNY 4274576. 27 0. 00 Commodities Commodities N/A
2025-03-31 |Clearing Service |Interest Rate Swaps 01C CNY 186319322033, 90 39525368000000. 00 Interest Rate Swaps Interest Rate Swaps N/A
2025-03-31 |Clearing Service |Standard Bond Forwards orc CNY 11083559322. 03 2040000000. 00 Standard Bond Forwards |Standard Bond Forwards |N/A
2025-05-31 _|Clearing Service |RMB FX Transactions 01C CNY 682762284447. 59 21841787681561. 70 RUB FX Transactions RUB FX Transactions N/A
2025-053-31 |Clearing Service |G10 Transactions o1c Ush 2610282806. 24 49822113136. 53 (10 Transactions 610 Transactions N/A
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SHCH_ DataFile 23 3 2025Q1

ReportDate ReportLevel [ReportLevelldentifier Description Currency|23. 3. 1 23.3. 2
2025-03-31 Clearing Service |Bonds ExecutionVenueA CNY 75 63475757180. 59
2025-03-31 Clearing Service |Commodities ExecutionVenueA CNY 0 4274576. 27
2025-03-31 Clearing Service |Interest Rate Swaps ExecutionVenued CNY 1902 186319322033. 90
2025-03-31 Clearing Service |Standard Bond Forwards ExecutionVenueA CNY 54 11083559322, 03
2025-03-31 Clearing Service |RMB FX Transactions ExecutionVenued CNY 13554 682762284447, 59
2025-05-31 Clearing Service |GI10 Transactions ExecutionVenueA USD 671 2610282806. 24
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Qualitative Notes

Principle

Reference

Statement

Principle :
Reference

Vumber

Vumber

[Disclosure] & -7 & [Statement,

4.1.1 - 4.1.3

SHCH uses risk reserve for default disposal in the following orders:
(1) The margin of the defaulting clearing member in the defaulting
clearing service.

(2) The default fund contributed by the defaulting clearing member in
the defaulting clearing service.

(3) Not more than 10% of the total amount of the risk reserve
disclosed by SHCH to the clearing members at the end of the previous
fiscal year prior to occurrence of such default.

(4) The default fund contributed by the non-defaulting clearing
members in the defaulting clearing service.

(5) Supplementary default fund contributed by the non-defaulting
clearing members in the defaulting clearing service.

(6) The remaining risk reserve of SHCH;

(7) Other resources designated by SHCH.

Shanghai Clearing House provides clearing services for credit
derivatives, standard interest rate swaps, central securities lendings
and qualified general collateral repo transaction. Relevant data is
not disclosed this time, similarly hereinafter.

4.1.8

The committed default fund should be less than required.

For the Keep, the standardized approach to counterparty credit
risk (SA-CCR) methodology has been applied.

4.3.4, 4.3.15

No_applicable haircut.

6.2.1 - 6.2.15

It is calculated using the balance of margin accounts.Among these
initiatives, SHCH introduced a margin account consolidation service
for FX CCP business in October 2024. While maintaining the existing
business—specific management approach at the risk measurement level,
this service consolidates the margin accounts for both RMB FX CCP
business and G10 Transactions CCP business. It also implements
netting for related margin instructions. Market participants may
freely choose to maintain the current model or account consolidation.
Consequently, when calculating the total initial margin held, the
measurement is based on the aggregated total amount of these two
businesses.

6.3.1

No Initial margin rates on individual contracts.

6 6.4.2, 6.

4.4, 6.4.6, 6.4.8, 6.4.12

Unchanged.

6.4.9 - 6.4.10

No_ad justments.

6.4.14

For Interest Rate Swaps, RMB FX Transacitons, G10 Transactions and
Bonds clearing services, it refers to credit factors. For Commodities
clearing services, it refers to margin requirements.

It refers to the total number of active accounts in the backdating
period for Commodities and Standard Bond Forwards.

Unsecured commitment line of credit refers to credit facilities
without guarantee in both domestic and foreign currency obtained from
commercial banks.

There has been no real default events.

No_investment in securities above.

Rehypothecation is not allowed.

20

20.1.1-20.7.2

Shanghai Clearing House provides parts of its clearing service
through Swap Connect. Relevant detailed data are not disclosed for
the moment, similarly hereinafter.
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