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Total value of default resources Prefunded Own Capital Before 4,930,872,997
(excluding initial and retained EFTHLE S BEOHH S BESMEWHS T LB T YSNDEE
variation margin), split by clearing 412 Alongsid -
service if default funds are BE 5 i5 = DF
segregated by clearing service 413 After -
BESMEWMHS FLE(CTFELEINDEE
HEEBRBEOWEMIRKEE 414 Aggregate Participant Contributions Required 6,315,903,345
(LIS R UEEEELS %) HESMERL S BESINE EEHLH S %8 (FTELE)
415 Post-Haircut Posted 7,263,148,724
EHSMEFHPLH S §888 (N T Hy b EFEEEE)
4.1.6 other Other; -
ZDith ZDith
41.7 |Committed Own/parent funds To address a participant default (or round of participant 5,000,000,000
= FHEREX TR defaults)
SE (RLEET HEHEESNE) DWFENKIET
B=HDLD
418 Aggregate participant commitments To address an initial participant default (or initial round =
BESMEBWL D O of participant defaults)
RADFESME (RS LHB-AICEET EHS
ME)DBHEAN RIS HI=HDELD
4.1.9 To replenish the default fund to deal with a subsequent -
participant default (or round of participant defaults) after
the initial participant default (or round of participant
defaults) has been addressed;
DS ME (RIS LEZH-AICEET HEHSME)
R LIRS INE e (R T BB I-AICEEY 24
HEME) WIEEHFT T H-0DHLD
4.1.10 Other Other -
ZOfh ZOfh ~
42 |Kcep 421 |Kcep Kcep need only be reported by those CCPs which are, or seek to be a “qualifying CCP” under relevant law 5,542,418
FRMEECEALE FRMEECEALE BT T, B EHHE THHELIEBIES CCPICL B REERHENHELD
4.3 |Value of pre-funded default 431 Cash deposited at a central bank of issue of the currency concerned Pre—Haircut AT HYRET -
resources (excluding initial and BHE BUBEERTTIPRBTICEESINFZLD
retained variation margin) held for Post-Haircut ~77vki% -
each clearing service, in total and
split by 432 deposited at other central banks; Pre—Haircut AT HVRET -
ERTHLE 9 OB BHR (FEET4E) DR RIBTICEESAILO i _
(LA RUZBIERRERRO Post-Haircut  ~N77vh#& B
433 Secured cash deposited at commercial banks (including reverse Pre—Haircut AT HYRET 10,146,305,778
repo);
EEBITICHELEIN-LDTRLEINED (JN—XLHKES  [Post-Haircut AT7HAVRE 10,146,305,778
)
434 Unsecured cash deposited at commercial banks; Pre—Haircut AT HYRET -
BRBITICAESN LD TREZDLD
Post-Haircut A7 Hvki& -
435 Non—Cash Sovereign Government Bonds — Domestic; Pre—Haircut AT HYRET 0
RE LS EfE
Post-Haircut A7 Hvki& 0
436 Sovereign Government Bonds — Other; Pre—Haircut AT HYRET -
VI A (SME)
Post-Haircut A7 Hvki& -
43.7 Agency Bonds Pre—Haircut AT AV 0
BT EME
Post-Haircut A7 Hvki& 0
438 State/municipal bonds Pre—Haircut AT HYRET 0
HAHE
Post-Haircut A7 Hvki& 0
439 Corporate bonds Pre—Haircut AT HYRET 0
&
Post-Haircut A7 Hvki& 0
43.10 Equities Pre—Haircut AT HYRET 2,927,667,800
Ha
Post-Haircut A7 Hvuk# 2,047,716,000
4311 Commodities — Gold Pre—Haircut AT AV -
JETAT1(R)
Post-Haircut A7 Hvki% -
4312 Commodities — Other Pre—Haircut AT HYRET -
IETATA(Z D)
Post-Haircut A7 Hvki% -
4313 Commodities — Mutual Funds / UCITs Pre—Haircut AT HYRET 0
IETAT1(BREER
Post-Haircut A7 Hvki% 0
4314 Commodities — Other Pre—Haircut AT HYRET 0
Z 0t
Post-Haircut A7 Hvki& 0
4315 [In total Pre—Haircut AT HYRET 13,073,973,578
&t
Post-Haircut A7 Hvk# 12,194,021,778
4.4 |Credit Risk Disclosures 441 |total pre-funded default resources. whether the CCP is subject to a minimum “Cover 1” or “Cover 2” Coverland 2 financially weakest
ERYRVERR FATME RS BEROSE requirement firms
BIE(HN—1IFEEFTAN—21DEHEFH-LTLNEH
4.4.2 |when calculating credit exposures that would potentially need to  |the number of business days within which the CCP assumes it will 2days
be covered by the default fund. close out the default
B RICE S THN—SNSIBEATIAR—Sr—DEHES [BEI/O—XT7 IR
443 |the default of any single participant and its affiliates (including the estimated largest aggregate stress loss (in excess of initial Peak day amount in the previous 12 months 9,107,300,562
transactions cleared for indirect participants) margin) in extreme but plausible market conditions Eif 12 B ORXE
—%RUVEDOBEFREAN(BESNEOFELED) OBEICEY HBiHThHhIMNERICEIYSISTISRETICH(T S FEHZ KA |mean average over the previous 12 months 4,537,440,482
ECBHE% EXES T B 1208 O FHE
444 if any, on which the above amount (4.4.3) exceeded actual pre— the number of business days 0
funded default resources (in excess of initial margin). BiBL-EX A
445 4.4 3DFAAEIROFFTHLH B BEAE IR (L RAHLEZE £ 51%) % |The amount 0
|FBiE L= iBBLT-%8
446 the actual largest aggregate credit exposure (in excess of initial Peak day amount in the previous 12 months 2,276,938,792
margin) B2 A DRAE
EROERATIRAR—Sr— 58 (L WHNEEES%) mean average over the previous 12 months 38,064,635
Eifi 120 B QF{E
447 |the default of any two participants and their affiliates (including the estimated largest aggregate stress loss (in excess of initial Peak day amount in the previous 12 months 11,341,838,877
transactions cleared for indirect participants) margin) in extreme but plausible market conditions B2 B ORXE
2 RUZOEREN(BESMEOEELED) OBIRICEVE [BIFTHINREICRIYSDMISRE TIHTHBEHR KA |mean average over the previous 12 months 6,111,357,645
Lotk AIBEHRET Eif120 B QFEHE
448 if any, on which the above amount (4.4.7) exceeded actual pre- Number of business days 0
funded default resources (in excess of initial margin) BiBLI-EXAHK
44T DEMNEROERHLE B R ER (LRGN EEES R &
LERIBL f=h
449 The amount in 4.4.7 which exceeded actual pre-funded default The amount 0
resources (in excess of initial margin) iBiBL1-%8
44 TDENEREOERHLE B EHR(L AN EEESIR)E
HBim L 1-%8
4410 the actual largest aggregate credit exposure (in excess of initial PeakDayAmountInPrevious12Months; 2,276,938,792
margin) Eif 120 B ORXE
EBROERAIIAR—Sr—RETORKE (L MINEEES] MeanAverageOverPrevious12Months 40,157,865
%) B 12408 O FHIE
5.1 |Assets eligible as initial margin, and  [5.1.1 |Assets eligible as initial margin and the respective haircuts applied https://www.jcch.co.jp/uploads/
the respective haircuts applied LGS L CTRARREERV TN TN OEREEISERSNOIANT AV page/%E5%B5%B5%E 7%I4%ABKEE"
LG E L CHARRREERY 9CHBIUEAUBESAISES%ABUBCHE
TRENOBRAEICERSNAN 5%88%BB%E3%81%ABHEI%I6%A2%
Thok E3%81%99%E 3%82%8B%E5%8F%96%
E6%89%B1%E8%A6%81%E7%B6%B1.
pdf
5.2 |Assets Eligible for pre—funded 5.2.1 |Assets Eligible for pre—funded participant contributions to the default resources, and the respective haircuts applied (if different from same as 5.1.1
participant contributions to the 5.1)
default resources, and the respective SMEBAPE B RELTHERATHEEERVIN TN OEREEICHASNIANT AV CIERLHEE)
haircuts applied (if different from 5.1)
BRASNINTAVE
5.3 |Results of testing of haircuts 5.3.1 |Confidence interval targeted through the calculation of haircuts -
AT HYMIRETAMNER ANTFHILDHEBITEWTEHIZLT HIEFEKE
5.3.2 |Assumed holding/liquidation period for the assets accepted -
2 AMBRO AT R E)E 2R
5.3.3 |Look-back period used for testing the haircuts -
ANTFHYMNFRD UV TREDIRICALS SRR
5.3.4 |Number of days during the look—back period on which the fall in value during the assumed holding/liquidation period exceeded the -

haircut on an asset.
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6,020,348,105

client gross EEEJORA

20,483,799,754

client net ZFERVE

total AT

26,504,147,859

6.2

total initial margin held, split by house

and client

LR R TRETER

6.21

6.22

6.23

6.24

Cash
RBE

deposited at a central bank of issue of the currency concerned

FUBRERTTOPRBITICHEEINLD

House/Pre-Haircut B C./~N7 ki

House/Post Hair-cut B /A7 hvki&

Client/Pre-Haircut Zit/~N7H vkl

Client/Post Hair-cut ZFE/AT7Hvhik

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut &&t/ A7 Hvhi&

deposited at other central banks;

P REBTICHESNI=LO

House/Pre-Haircut B C./~N7 ki

House/Post Hair-cut B /A7 hvk&

Client/Pre-Haircut Zit/~N7 vkl

Client/Post Hair-cut ZFE/AT7Hvhi&

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut & &t/ A7 Hvhi&

Secured cash deposited at commercial banks (including reverse
repo);

)
?%ﬁEﬁl:yﬁ%éht%@‘Gﬁ%éht%@ (YR—=ZLKREE
3

House/Pre-Haircut B C./~N7 ki

3,800,200,000

House/Post Hair-cut B /A7 hvk&

3,800,200,000

Client/Pre-Haircut Zit/~N7H kil

85,807,335,065

Client/Post Hair-cut ZFE/AT7Hvhi&

85,801,591,712

Total/Pre-Haircut & &t/~7 7wkl

89,607,535,065

Total/Post Hair-cut & &t/ A7 Hvhi&

89,601,791,712

Unsecured cash deposited at commercial banks

BEBTICHESN LD TRRELZOID

House/Pre-Haircut B C./~N7 ki

House/Post Hair-cut B /A7 hvk&

Client/Pre-Haircut Zit/ N7 vkl

Client/Post Hair-cut ZFE/AT7Hvhi&

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut &&t/ A7 Hvhi&

6.2.5

6.26

6.2.7

6.28

6.2.9

6.2.10

6.2.11

6.2.12

6.2.13

6.2.14

Non-Cash
BE U

Sovereign Government Bonds — Domestic;
EfE

House/Pre-Haircut B C./~N7 ki

House/Post Hair-cut B /A7 hvk&

Client/Pre-Haircut Zit/~N7H vkl

Client/Post Hair-cut ZFE/AT7Hvhi&

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut &&t/ A7 Hvhi&

Sovereign Government Bonds — Other;

VI (5ME)

House/Pre-Haircut B C./~N7 ki

House/Post Hair-cut B /A7 hvk&

Client/Pre-Haircut Zit/~N7 kil

Client/Post Hair-cut ZFE/AT7Hvhi&

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut & &t/ A7 Hvhi&

Agency Bonds
DR HBEAR

House/Pre-Haircut B C./~N7 ki

House/Post Hair-cut B /A7 hvk&

Client/Pre-Haircut Zit/~N7H kil

Client/Post Hair-cut ZFE/AT7Hvhi&

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut & &t/ A7 Hvhi&

State/municipal bonds

5 1E

House/Pre-Haircut B 2./~N7 ki

House/Post Hair-cut B /A7 hvk&

Client/Pre-Haircut Zit/~N7 vkl

Client/Post Hair-cut ZFE/AT7Hvhi&

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut &&t/ A7 Hvhi&

Corporate bonds

#i&

House/Pre-Haircut B C./~N7 ki

House/Post Hair-cut B /A7 hvk&

Client/Pre-Haircut Zit/~N7H vkl

Client/Post Hair-cut ZFE/AT7Hvhi&

Total/Pre-Haircut & &t/~7 7wkl

Total/Post Hair-cut & &t/ A7 Hvhi&

ololololololo|lo|lo|lo|lo|lolo|ololo| oo

Equities
732

House/Pre-Haircut B C./~N7 ki

27,691,737,800

House/Post Hair-cut B /A7 hvk&

19,337,172,000

Client/Pre-Haircut Zit/~N7H kil

19,559,773,700

Client/Post Hair-cut ZFE/AT7Hvhi&

13,599,690,500

Total/Pre-Haircut & &t/~7 7wkl

47,251,511,500

Total/Post Hair-cut & &t/ A7 Hvhi&

32,936,862,500

Commodities — Gold
AETATA(R)

House/Pre-Haircut B C./~N7 kil

0

House/Post Hair-cut B /A7 hvki&

0

Client/Pre-Haircut Zit/~N7H kil

5,721,156,000

Client/Post Hair-cut ZFE/AT7Hvhi&

4,004,436,000

Total/Pre-Haircut & &t/~7 7wkl

5,721,156,000

Total/Post Hair-cut &&t/ 77wk

4,004,436,000

Commodities — Other
JETATA(ZDH)

House/Pre-Haircut B C./~N7 ki

0

House/Post Hair-cut B /A7 hvki&

0

Client/Pre-Haircut Zit/~N7 kil

2,327,769,500

Client/Post Hair-cut ZFE/AT7Hvhi&

1,629,316,000

Total/Pre-Haircut & &t/~7 7wkl

2,327,769,500

Total/Post Hair-cut &&t/ A7 Hvhi&

1,629,316,000

Mutual Funds / UCITs

B&EEE

House/Pre-Haircut B C./~N7 ki

32,592,000

House/Post Hair-cut B /A7 hvki&

21,184,800

Client/Pre-Haircut Zit/~N7 kil

81,962,700

Client/Post Hair-cut ZFE/AT7Hvhi&

53,267,500

Total/Pre-Haircut & &t/~7 7wkl

114,554,700

Total/Post Hair-cut &&t/ A7 Hvhi&

74,452,300

Other
ZDith

House/Pre—Haircut B C./~N7 ki

0

House/Post Hair-cut B /A7 hvk&

0

Client/Pre-Haircut Zit/~N7H vkl

10,860,000

Client/Post Hair-cut ZFE/AT7Hvhi&

9,150,000

Total/Pre-Haircut & &t/~7 7wkl

10,860,000

Total/Post Hair-cut & &t/ A7 Hvhi&

9,150,000

6.2.15

Total initial margin held

P
=a

House/Pre-Haircut B C./~N7 ki

31,524,529,800

House/Post Hair-cut B /A7 hvki&

23,158,556,800

Client/Pre—Haircut Zit/ N7 Hvhal 113,508,856,965
Client/Post Hair-cut ZFE/AT7hvuki& 105,097,451,712
Total/Pre-Haircut &5t/~N7 Hvhal 145,033,386,765
Total/Post Hair-cut &&t/AN7Hvk& 128,256,008,512
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6.4 |Type of initial margin model used (e.g. |6.4.1 Type of IM Model SPAN
portfolio simulation or risk LYERNEETIL
aggregation) for each clearing service [6.4.2 |Type of IM Model Change Effective Date 2011/1/4
and the key model design parameters LYTNEETINIATOEER
for each initial margin model applied [6.4.3 |IM Model Name SPAN®
to that clearing service LEIMEETILE
LAEFLEETIL (G(R—kD4") A4S [6.44 |IM Model Name Change Effective Date 2011/1/4
2al—arv YRIER) RU/KT LGNS ETIEDEEHR
A—BEREDHDEEETIL 6.45 [Single Tailed Confidence Level 99%
FAERE KA
6.4.6 |Single Tailed Confidence Level Change Effective Date 2013/8/23
AEEREKEDNEER
6.4.7 |Look Back Period 120days
SRR
6.4.8 |Look Back Period Change Effective Date 2013/8/23
SRYEOEER
6.4.9 |Adjustments -
BIEZE
6.4.10 |Adjustments Change Effective Date -
EEEDEER
6.4.11 |Close Out Period (days) 1day
2a—X 77 HAmM
6.4.12 |Close out period change Effective Date 2011/1/4
O—XF7 I HEOEER
6.4.13 |IM Rates Link https://www.jcch.co.ip/span/?po
LYW E L E~ADY Y =1
6.4.14 |Frequency of Parameter Review Twice a month
INSA—BRELDHEE
6.4.15 |Frequency of Parameter Review Change Effective Date 2011/9/26
NoA—ERELOBEENEEHR
6.5 |Results of back—testing of initial 6.5.1.1 |Number of times over the past twelve months that margin coverage held against any account fell below the actual marked—to—market 13
margin. exposure of that member account
LAEELE D/ NI T AMER Er2nBET, FOEICHE SRS AT ELEMELEEEZ TR LG E R
6.5.1.2 |Frequency of daily back-testing result measurements. daily
BRI TR DEHRHEE
6.5.1.3 |Time of daily back—testing result if measured once a day. 9:30
B R\ T R D E i b5
6.5.2 |Number of observations 7,061
EE1RE %
6.5.3 |Achieved coverage level 99.82%
FERE
6.5.4 |Where breaches of initial margin coverage (as defined in 6.5.1.1) have occurred, report on size of uncovered exposure; Peak size 1,001,577,284
6.5. 1.1 TEHRSN - LA ENEFFEBENMERLEERRLEWVEGS HBiB s DEAfE
6.5.5 report on size of uncovered exposure; Average Size 180,924,436
HBiB5H D FHfE
6.6 |Variation Margin 6.6.1 Total Variation Margin Paid to the CCP by participants each business day Average 1,151,478,162
EERHLE EEAEICEESMENSCCPIZXILON A E TS BROFHIE
6.7 6.7.1 Maximum 2,574,229,400
BROEXIE
6.8 6.8.1 |aggregate initial margin call Maximum 40,403,260
BANEERLE #2EE SK{E
71 Liquidity Risk 7.1.1 |State whether the clearing service maintains sufficient liquid resources to 'Cover 1’ or 'Cover 2'. Coverland 2 financially weakest
REMEIRY REEEROHNN—RE firms
7.1.2  |Size and composition of qualifying liquid resources for each Cash (a) Cash deposited at a central bank of issue of the
clearing service; Be currency concerned
BEERBEROEEER I B EARITS LR RBITICHEEINT-HD
713 (b) Cash deposited at other central banks
hDhRIFTICTEESINI-LD
7.1.4 (c) Secured cash deposited at commercial banks 1,944,242,145
(including reverse repo)
?%SE?‘TIUEE%FS*H%%FS*L’CL\%%@ (YIR—ZLRE
h)
715 (d) Unsecured cash deposited at commercial banks -
BEERITICHEASNAREDLD (JN—RLKRED)
716 committed lines of credit (e) secured committed lines of credit (ie those for which -
JIYRAURSAU (EREER) collateral/security will be provided by the CCP if drawn)
including committed foreign exchange swaps and
committed repos
ESEELOEND)
717 (f) unsecured committed lines of credit (ie which the -
CCP may draw without providing collateral/security)
EHEDQLD
718 Other (g) highly marketable collateral held in custody and 1,600,000,000
ZDih investments that are readily available and convertible
into cash with prearranged and highly reliable funding
arrangements even in extreme but plausible market
conditions
BRICIYROONEEENBNERFAEFRICES
TELICHBTE BLCHEBMTEDHO
7.1.9 (h) other -
ZDith
7.1.10 |State whether the CCP has routine access to central bank liquidity or facilities. No
FRIBIT~ANDEEFTIERIZONT
7.1.11 |Details regarding the schedule of payments or priority for allocating payments any applicable rule, policy, procedure, and governance -
FIART D 21— )LEE B S O EEIELL arrangement around such decision making.
RECELTEASNDRE. At FhE. AN\FUR
DEEH
7.2 |Size and composition of any 7.2.1 |Size and composition of any supplementary liquidity risk resources for each clearing service above those qualifying liquid resources in 45,000,000,000
supplementary liquidity risk resources 7.1
HTEMLE R M ERDEEAER LRI DER R E I EIRIC HoEA R EN 4 & TR DA L A B
7.3 |Liquidity Risk 7.31 payment obligation in total that would be caused by the default of |Estimated largest same—day and, where relevant, intraday and same—day 12,345,000,000
MENEYRY any single participant and its affiliates (including transactions multiday payment obligation =1= ﬁﬂniigf%
cleared for indirect participants) in extreme but plausible market |3z tMEFE D #E & K%E intraday -
conditions B X &7
BIHTEHEINEIYSIHIGRET multiday payment obligation in total -
(RFLZRSFYA) 2BV T, —RUZOEREAN (MESME EHAFIES
732 |DFELED) DWIEICKYELEIZILET Report the number of business days, if any, on which the above by how much 0
amount exceeded its qualifying liquid resources (identified as in |18 H £
7.3.3 7.1, and available at the point the breach occurred), by how much; Amount of excess on each day 0
L RRHFEENER AR RBL BB ERIBEE BB
7.34 |Actual largest intraday and multiday payment obligation of a single participant and its affiliates (including transactions cleared for intraday 3,5656,653,207
indirect participants) over the past twelve months; B IMEHE
—ERUVZOBREAN(BESMEOEBEELED) ICHET IEBEOXILMES multiday paym;gt obligation in total -
HEHRAXIET
7.35 payment obligation that would be caused by the default of any  |Estimated largest same—day and, where relevant, intraday and same—day JPY :12,345,000,000
single participant and its affiliates (including transactions cleared |multiday payment obligation in each relevant currency & B X IMEH
for indirect participants) in extreme but plausible market BERECKIRIVEBOHTEEHE intraday
conditions B h X 875
BIGRTlXHEHEIVSHTIHRET multiday payment obligation in total
(RELRAVFIA) [ZBNT, —ERUZOEKEA (RS NE #EHEXILEE
736 |DFEHELED) OBRICKYELCIRILVER Number of business days, if any, on which the above amounts by how much 0
exceeded its qualifying liquid resources in each relevant currency |21 H %1
(as identified in 7.1 and available at the point the breach
7.3.7 occurred), and by how much by how much; Amount of excess on each day 0
BEERICBL T, LA ER RS EZRBLIBHRY |EE%8
2iA%E
12.1 |Percentage of settlements by value |12.1.1 |Percentage of settlements by value effected using a DvP settlement mechanism
effected using a DvP, DvD or PvP
settlement mechanism 12.1.2 using a DvD settlement mechanism
12.1.3 using a PvP settlement mechanism
12.2 |Percentage of settlements by volume [12.2.1 |Percentage of settlements by volume effected using a DvP settlement mechanism
effected using a DvP, DvD or PvP
settlement mechanism 1222 using a DvD settlement mechanism
12.2.3 using a PvP settlement mechanism
13.1 |quantitative information related to 13.1.1 |quantitative information related to defaults Amount of loss versus amount of initial margin -
defaults BRSBTS ERIER SRR (xS HIBKEE
SMBEBRERICBHAEEFE®M 13.1.2 Amount of other financial resources used to cover losses -
BERENN—FH-DIEASN B DUSHEERDEE
13.1.3.1 Proportion of client positions closed—out -
FHBOSNEZEORD L3V DEE
13.1.3.2 Proportion of client positions ported -
BEINLZRAORS L3V OEE
13.1.4 Appropriate references to other published material related to the -

defaults

ISR S @Y R T
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Total Client Positions held as a share Total Client Positions individually segregated accounts
of notional values cleared or of the FEORT 3y B3 0 E
settlement value of securities 14.1.2 omnibus client—only accounts, other than LSOC accounts -
transactions F L= NROFE
REORTS L aAVIREINRIEE 1413 legally segregated but operationally comingled (LSOC) accounts 100%
LSOC I FF GERIIZ 4Rl = BESATVDIO)
14.1.4 comingled house and client accounts -
BOEFEREFEOE
15.1 |General business risk 15.1.1 [General business risk Value of liquid net assets funded by equity 1,167,431,482
—RELEDRRYRY —RELEDRRYRY TRENTE A P DEE
15.1.2 Six months of current operating expenses 197,271,845
EXTANNE S
15.2.1 | Financial Disclosures Total Revenue 447,555,969
BAHSBAR |3 UR 2%
15.2 15.2.2 Total Expenditure 434,675,952
#37
15.2.3 Profits 53,012,280
F) 3
15.2.4 Total Assets 140,884,773,564
156.2.5 Total Liabilities 137,343,469,085
15.2.6 Explain if collateral posted by clearing participants is held on or off Yes
the CCP’s balance sheet
HEBMENSERSNIIBRA, COPOEEXBRIZH E&h
TLNAM
15.2.7 Additional items as necessary -
ZOhnELEIE
15.3 15.3.1 |Income breakdown Percentage of total income that comes from fees related to 85.78%
IRADRER provision of clearing services
bri ] @ Z el
15.3.2 Percentage of total income that comes from the reinvestment (or 7.15%
rehypothecation) of assets provided by clearing participants
FESMENGELANON-EEDBRE (XIFEER) ML
A HWNBEQERIRAIZHHAHEE
16.1 [Total cash (but not securities) 16.1.1 |Total cash (but not securities) received from participants, initial margin 89,610,380,556
received from participants, regardless regardless of the form EEHE
of the form in which it is held, BEHESMENODRERMNYE
deposited or invested, split by
whether it was received as initial 16.1.2 default fund contribution 5076,232,781
margin or default funq contribution EEEITS
LGS, HHTALRLLTHEN S B
-REDHREE
16.2 |How total cash received from 16.2.1 |Percentage of total participant cash held as cash deposits Percentage of total participant cash held as cash deposits 81.3%
participants (16.1) is (including through reverse repo) &it
held/deposited/invested, including; 16.22 |&BESMENESLE BHEELTHEBALTLAES (1J/A—ZL |at central banks of issue of the currency deposited -
RE-RAVRY REED) FLBEERITIHHRRITICESENI-2D
16.2.3 as cash deposits at other central banks -
MhD e RIRITICHESNI-HD
16.2.4 as cash deposits at commercial banks (Secured, including through 81.27%
reverse repo)
16.2.5 as cash deposits at commercial banks (Unsecured)
BRI S S h b 0D RELDHD)
16.2.6 in money market funds
MMF
16.2.7 in other forms
TR
16.2.8 percentage split by currency of these cash deposits (including JPY:81.07%
reverse repo) and money market funds by CCY; Specify local USD:0.20%
currency in comments; Specify local currency in comments
Percentage_USD/Percentage EUR/Percentage_ GBP
16.2.9 weighted average maturity of these cash deposits (including less than a year
reverse repo) and money market funds
IER S H]
16.2.10|Percentage of total participant cash invested in securities; Domestic sovereign government bonds 2.09%
FESMEOREE. AMHFICRELTNSEIS BAERE
16.2.11 Other sovereign government bonds
16.2.12 Agency Bonds
BUF RS
16.2.13 State/municipal bonds 16.64%
18
16.2.14 Other instruments
Z DAhfE 2%
16.2.15 percentage split by currency of these securities; Specify local JPY:18.73%
currency in comments;
Specify local currency in comments;
USD/EUR/GBP
16.2.16 Weighted average maturity of securities 754
IE L f- B HEES D IE AR
16.2.17 [Provide an estimate of the risk on the investment portfolio (excluding central bank and commercial bank deposits) (99% one-day VaR, -
or equivalent)
BAR—PTAUAITRDHEEI RV (FRIBITRUBEERITNOEE I
16.2.18 |State if the CCP investment policy sets a limit on the proportion of the investment portfolio that may be allocated to a single -
counterparty, and the size of that limit.
B-OREXISHISHBREVZORELREEDH SR G
16.2.19|State the number of times over the previous quarter in which this limit has been exceeded. -
Bl ) HBR & #A B L 1= [E1 %4
16.2.20 |Percentage of total participant cash held as securities. 18.73%
HiifEHLLTRESNIEFESMEQR LIS
16.3 |Rehypothecation of participant assets|16.3.1 |Total value of participant non—cash rehypothecated (Initial margin) -
(ie non—cash) & S O BB RO fiffi{E D #258 (4 W EEIL S )
SNEEEOHBERRZEN 16.3.2 [Total value of participant non—cash rehypothecated (Default fund) -
BEUNOBEEDMEDHKRLECEEARS)
16.3.3 |Rehypothecation of participant assets (ie non—cash) by the CCP [initial margin =
where allowed;over the following maturities: ELIH S, e
1634 |SMEAEOBIERZNOHH default fund -
EETEES
17.1 |Operational availability target for the [17.1.1 |Operational availability target for the core system(s) involved in clearing (whether or not outsourced) over specified period for the over 99.5%
core system(s) involved in clearing system (e.g. 99.99% over a twelve-month period)
== - N = s = - = e =
17.2  |Actual availability of the core 17.2.1 |Actual availability of the core system(s) over the previous twelve month period 100.00%
system(s) over the previous twelve ER12MNE DTV AT LDORBEE
month period
AT VAT LOBRBEE
17.3 |Total number of failures 17.3.1 |Total number of failures and duration affecting the core system(s) involved in clearing over the previous twelve month period 0
[EEDFREHHK AT VAT LDEEFREHB R UIES AL =R 0 hour
17.4 |Recovery time objective(s) 17.4.1 |Recovery time objective(s) (e.g. within two hours) 2 hours
1818 B 12 #50E 1818 B 2 #50E
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Number of clearing members 18.1.1.1|Number of general clearing members
HESMER —EES ME (it EE)
18.1.1.2|Number of direct clearing members 24
EEEESMEBHEE
18.1.1.3|Number of others category 0
(Describe in comments)
D TIUDEES
18.1.2.1|Number of central bank participants 0
th R ERAT
18.1.2.2|Number of CCP participants 0
HE R
18.1.2.3|Number of bank participants 0
$R1T
18.1.2.4{Number of other participants (Describe in comments) 26
ZDh
18.1.3.1|Number of domestic participants 25
E3]]
18.1.3.2|Number of foreign participants 1
18.2 |Open Position Concentration 18.2.1 |For each clearing service with ten or more members, but fewer Percentage of open positions held by the largest five clearing
BENED than 25 members; members, including both house and client, in aggregate; Average
and Peak over the auarter
18.2.2 |For each clearing service with 25 or more members; Percentage of open positions held by the largest five clearing Average 53.80%
FEESMEBHN 21U LDIGE members, including both house and client, in aggregate; Fiy
LS OEE T (BEEFREE) Peak 55.03%
2 %@
18.2.3 Percentage of open positions held by the largest ten clearing Average 81.24%
members, including both house and client, in aggregate; Fiy
L0t OEES 7 (BEERFEF) Peak 82.87%
BAfE
18.3 |Initial Margin Concentration 18.3.1 |For each clearing service with ten or more members, but fewer Percentage of initial margin posted by the largest five clearing
LIS D &K than 25 members; members, including both house and client, in aggregate; Average
and Peak over the auarter
18.3.2 |For each clearing service with 25 or more members; Percentage of initial margin posted by the largest five clearing Average 50.82%
FEESMEBHN 21U LDIGE members, including both house and client, in aggregate; Fiy
L RI53 D URFEBE S T eak 52.39%
(B EREE) EAE
18.3.3 Percentage of initial margin posted by the largest ten clearing Average 81.17%
members, including both house and client, in aggregate; Fiy
L1103 D BAFESE S T eak 81.60%
(BEEFEEED SAfE
18.4 |Segregated Default Fund 18.4.1 |For each segregated default fund with ten or more members, but | Percentage of participant contributions to the default fund
Concentration fewer than 25 members: contributed by largest five clearing members in aggregate
SREIN-FEHETEDEH 18.4.2 |For each segregated default fund with 25 or more members; Percentage of participant contributions to the default fund 30.99%
BESMEHN2H LU LEDBZE contributed by largest five clearing members in aggregate
LEfrott D EETEE ST
18.4.3 Percentage of participant contributions to the default fund 57.71%
contributed by largest ten clearing members in aggregate
LA10 QEEIBEE T T
19.1 |Tiered participation arrangements, 19.1.1 [Number of clients (if known) -
measures of concentration of client ’;‘E{%’iﬁl
clearing 19.1.2 |Number of direct members that clear for clients 14
PRSI RE. RREMSIOEH ZEAWSIETIEEEESMNE
19.1.3.1|if CCP has 10+ clearing members Percent of client transactions attributable to the top five clearing |Peak -
FESMEMKULDEE members |RK{E
19.1.3.2| FEESME LASHOERWMEIOLTT Average -
19.1.4.1| if CCP has 25+ clearing members Percent of client transactions attributable to the top ten clearing |Peak -
BESMENSHULDEE members |RK{E
19.1.4.2] BESMELEI0HORARS IO LT Average -
15
20.1 |FMI Links, Value of Trades 20.1.1 |Value of trades cleared through each link — as a share of total trade values/total notional values cleared
20.2 |FMI Links, Initial Margin or equivalent [20.2.1 |Initial margin or equivalent financial resources provided to each linked CCP by the CCP to cover the potential future exposure of the
financial resources provided |linked CCP on contracts cleared across link
20.3 |FMI Links, Initial Margin or equivalent [20.3.1 |Initial margin or equivalent financial resources collected from each linked CCP to cover potential future exposure to the linked CCP
financial resources collected on contracts cleared across link (at market value and post haircut)
20.4 |FMI Links, Results of Back—testing 20.4.1.1|Number of times over the past twelve months that coverage provided by margin and equivalent financial resources held against each
coverage inked CCP fell below the actual marked-to—market exnosure to that linked CCP — based on dailv back testing results: Intradav or
20.4.1.2|Back-testing results frequency — state if measured intraday/continuously/once a day
20.4.1.3|If 20.4.1.2 is 'once a day’ then the time of day measure is taken, otherwise blank
20.4.2 |Number of observations (i.e. number of accounts multiplied by number of days covered in the back test); Intraday or Continuous or
Once-a-dav
20.4.3 |Achieved coverage level
20.5 |FMI Links, Additional pre—funded 20.5.1.1|Additional pre—funded financial resources (if any) beyond initial margin and equivalent financial resources provided to each linked
financial resources provided to CCP. that are available to the linked CCP to cover exposures to the CCP
FMI Links, Additional pre—funded 20.5.1.2)Whether part of, additional to, or separate from the standard default fund
financial resources provided to
20.6 |FMI Links, Additional pre—funded 20.6.1.1|Additional pre—funded financial resources (if any) beyond initial margin and equivalent financial resources collected from each linked
financial resources collected from CCP. that are available to the linked CCP to cover exposures to the CCP
FMI Links, Additional pre—funded 20.6.1.2|Whether part of, additional to, or separate from the standard default fund
financial resources collected from
20.7 |FMI Links, Cross Margining 20.7.1 |Value of trades subject to cross margining, by clearing service, as a percentage of total trade values/total notional values cleared
20.7.2 |Reduction in total initial margin held by the CCP as a result of cross margining, as a percentage of total initial margin that would
otherwise have been held
23.1 |Disclosure of rules, key procedures, |23.1.1 [Average Daily Volumes by Asset Class, Instrument, CCY and Over-the-Counter(OTC) or Exchange Traded (ETD) 81,281
and market data; FrybySR, EE, OTC/ETD (BEIFTEED) AlD— B EHHEKS
WA, TEFH. v—4 YT —42®D [23.1.2 |Average Notional Value of trades cleared by Asset Class, CCY and Over-the-Counter(OTC) or Exchange Traded (ETD) 214,775,095,413
FR FrybUSR. EE. OTC/ETDERSIFTERS)) BID— H FHHR5 %8
232 23.2.1 |Gross notional outstanding/total settlement value of novated but not-yet settled securities transactions by Asset Class, Instrument, 1,303,769,505,680
CCY and Over—the-Counter(OTC) or Exchange Traded (ETD)
FryhIZA, EBE, OTC/ETDERSIFTERS]) Bl DRRF DG &4 (B EEEE)
23.2.2 |Defines the Asset Class for volumes reported in Disclosure References 23.1.1, 23.1.2 and 23.2.1 -
23.1.1,231.2, 232 1 DRAFRT—EDF YIS R
23.2.3 |Defines the Product Type for volumes reported in Disclosure References 23.1.1, 23.1.2 and 23.2.1 -
23.1.1,23.1.2, 232 1 DBART —2 D ERIER
23.2.4 |Defines the Product Code for volumes reported in Disclosure References 23.1.1, 23.1.2 and 23.2.1 -
23.1.1,23.1.2, 232 1 DBIRT —ADEHI—F
233 23.3.1 |Average daily volumes submitted by Execution facility or matching/confirmation venue TOCOM 80,032
S THREI(ELS IR A bR Sh - — B g HIkS
ODE 1,250
23.3.2 |Notional contract values submitted by Execution facility or matching/confirmation venue TOCOM 213,760,426,759
S THBI(ELS IFT) A D iR SN -8 RN 138
ODE 1,014,668,654




