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	ITS xx/xxxx, Annex II: Instructions for CCP reporting


1. General remarks

1. This Annex contains the instructions on the format of the notification required in Articles 50a and 50c of Regulation (EU) 648/2012 as amended by Article 520(1) of Regulation (EU) No 575/2013. The template is in the Annex I of the ITS xx/xxxx: “CCP reporting”.

2. Instructions
	Template ID
	Instructions

	10
	
	Central Counterparty Name

	20
	Legal references
	In accordance with Article 50c(1) of Regulation (EU) 648/2012 where the CCP has more than one default fund, it shall report the information in the first subparagraph for each

default fund separately.

	
	Calculation
	Default fund identifier

	30
	Legal references
	Date of calculation.

	
	Calculation
	Date of calculation in accordance with Article 1 of ITS xx/xxx.

	40
	Legal references
	In accordance with Article 50c(1)(a) of Regulation (EU) 648/2012, a CCP has to notify its hypothetical capital.

	
	Calculation
	The hypothetical capital shall be compute as prescribed in Art. 50a(2) of Regulation (EU) No 648/2012.

	50 
	Legal references
	In accordance with Article 50c(1)(b) of Regulation (EU) 648/2012, a CCP has to notify the sum of pre-funded contributions 

	
	Calculation
	The pre-funded contributions shall be compute as prescribed in Art. 308(2).

	60
	Legal references
	In accordance with Article 50c(1)(c) of Regulation (EU) 648/2012, a CCP has to notify the amount of its pre-funded financial resources that it is required to use before using the default fund contributions of the remaining clearing members.

	
	Calculation
	The sum of pre-funded contributions of all clearing members of the CCP shall be computed as prescribed in Art. 308(3)(c) of Regulation (EU) No 575/2013.

	70
	Legal references
	In accordance with Article 50c(1)(d) of Regulation (EU) 648/2012, a CCP has to notify the total number of its clearing members (N).

	
	Calculation
	The number of clearing members.


	80
	Legal references
	In accordance with Article 50c(1)(e) of Regulation (EU) 648/2012, a CCP has to notify the concentration factor (β).

	
	Calculation
	The concentration factor shall be computed as prescribed in Art. 50d(c) of Regulation (EU) No 648/2012.

	90
	Legal references
	In accordance with Article 50c(1)(f)
 of Regulation (EU) 648/2012, a CCP has to notify the sum of all of the contractually committed  contributions.

	
	Calculation
	The sum of all of the contractually committed contributions shall be computed as prescribed in Art 308(2) of Regulation (EU) No 575/2013.


� Explanatory text for consultation purposes: point (f) in the list above is not required for the calculation of the hypothetical capital of a CCP under Article 308 of Regulation 575/2013 (CRR). It is nonetheless required in Article 50c of Regulation 648/2012 (EMIR), as amended by Regulation 575/2013; hence it has been included in these proposed draft Technical Standards.








