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CORPORATE#

Date Published: 2024-11-30 LCHLTD

NDL Information
NDL Information (correct at 28/02/2025)

Rule Reference/Comments General Regulation 46A on Solvency Threatening Treasury Default Loss 

NDL Risk Categories (Optional) N/A

Rule Reference/Comments General Regulation 46A on Solvency Threatening Treasury Default Loss 

NDL Methodology (Optional) N/A

Rule Reference/Comments N/A

CCP Default Waterfall
CCP Default Waterfall (correct at 28/02/2025)

Rule Reference/Comments Default Rule 15

Default Management - Layers of Protection
Default Management - Layers of Protection (correct at 28/02/2025)

Rule Reference/Comments

CCP End of Waterfall Actions  (Optional)

Rule Reference/Comments

CM Approval & Oversight
CM Approval & Oversight (correct at 28/02/2025)

Rule Reference/Comments Procedures Section 1

Credit Monitoring Process of CMs 

(Optional) CM Approval & Oversight (correct at 28/02/2025)

Rule Reference/Comments Procedures Section 1

CPMI IOSCO CCP Disclosure (Qualitative 

Disclosures) CCP Disclosures (correct at 28/02/2025)

Comments

CPMI IOSCO CCP Public Quantitative 

Disclosure (CCP12 PQD Template) CCP Disclosures (correct at 28/02/2025)

Comments

PQD Quarterly Conference Call webpage 

with recorded calls (If applicable)
N/A

Comments

Other commonly requested CCP 

links/documents

To facilitate clearing participants' access to a CCPs’ disclosures, this document provides a series of links to CCP rulebooks and disclosures in 

accordance with the CCP Global format.
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https://www.lseg.com/content/dam/post-trade/en_us/documents/lch/rulebooks/lch-ltd/250113-general-regulations-esma-default-rules-findings.pdf
https://www.lseg.com/content/dam/post-trade/en_us/documents/lch/rulebooks/lch-ltd/default-rules.pdf
https://www.lseg.com/content/dam/post-trade/en_us/documents/lch/rulebooks/lch-ltd/lch-default-rules-dormant-membership-live-240206.pdf
https://www.lch.com/system/files/media_root/231212 - Procedure 1 - Net Capital Requirements.pdf
https://www.lch.com/system/files/media_root/231212 - Procedure 1 - Net Capital Requirements.pdf
https://www.lch.com/resources/ccp-disclosures
https://www.lch.com/resources/ccp-disclosures

