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Completion instructions
Central counterparty statistics
I. General instructions
1. The central counterparty shall provide data supply with regards to the cleared and guaranteed markets in relation to their activity, irrespective of the type of market (e.g. capital market, energy market etc.). Additionally the reporting obligations also exist with regards to other activities by central counterparties in relation to clearing [e.g. services provided via links between different financial infrastructures)].
2. With respect to data supply, markets cleared and guaranteed by the central counterparty are considered as markets, irrespective of whether they are cleared separately or as a multinet way. In relation to cleared and guaranteed markets the principle of distinction is the place/platform of trade and the maturity of the traded instruments (spot and futures). Services provided via the link between financial and other infrastructures markets are differentiated on the basis of the central counterparty or clearing house of the market, the traded product (e.g. electricity, gas, CO2 etc.), as well as the term of the transactions (spot and futures). 
3. If, as a result of the expansion of its scope of activity the central counterparty is going to clear and guarantee new markets, or starts providing services related to clearing via a different financial or other type of infrastructure, it is obliged to inform the overseer of the MNB as central counterparty 30 days prior to the change.
4. The official foreign-exchange rate published by the MNB shall be used to complete the forint conversion process in the case of non-HUF performing currency.
5. Further codes that can be used upon completing the data supply are shown in the technical guidelines according to point 4.8 of Annex 3 published on the MNB’s website.
II. Definitions
Transaction number: Number of transactions on T day (pcs) – recorded singularly
Turnover: Volume of intra-day transactions – recorded singularly. Can be interpreted for volume (forint) and non-financial data.
Self-trading: Turnover within a clearing member on T day. Can be interpreted for volume (forint) and non-financial data. The part of the intra-day trade number, which can be closed within a clearing member without effecting other market participants. The total sum of this type of trades may be considered as closable open positions within clearing member [e.g. when two separate principals conclude a deal via a investment firm (the clearing and the settlement of that trade do not have an effect on any other investment firm, or a market participant) irrespective of the type of market the transaction was made and for what goods.] Self-trading is not equal with internalised settlement (when a clearing member performs netting). Transactions with non-single-tier clearing membership system or for services not related to clearing can only be interpreted as self-trading, thus in such cases the volume of self-trading is zero. 
Multi netted turnover: Net turnover following multilateral clearing. Can be interpreted for volume (forint) and non-financial data.
Open position: Total of open positions on T day. Can be interpreted for volume (forint) and non-financial data.
Open position that can be closed within a clearing member: The part of an open position on T day that can be closed within a clearing member without effecting any another market participant. The total sum of such open positions is interpreted as open positions can be closed within a clearing member.
Variation margin: Cleared price difference (HUF) on the derivatives market on T day.
Premium of options: Options premium after clearing (HUF).
Energy market: market of electricity, gas and other energy materials.
III. Detailed instructions for the completion of the tables
Table 01: Turnover and netting efficiency on the spot capital markets
In this table trade shall be shown that was recorded as central counterparty on the spot market for T day in a breakdown by markets.
Table 02: Turnover and open positions on derivative markets
In this table data shall be recorded in relation to turnover on capital derivative markets cleared as central counterparty on T day in a breakdown by markets. 
Table 03: Turnover and netting efficiency on the spot energy markets cleared as a CCP 
In this table recorded trade cleared as central counterparty on the energy spot market T day in a breakdown by markets. Multi netted turnover shall be recorded in relation to the market.
Table 04: Turnover and open positions on the derivative energy markets cleared as a CCP
In this table data shall be recorded in relation to turnover on energy markets cleared as central counterparty on T day in a breakdown by markets.
Table 05: Turnover on the spot (energy) markets (served as a GCM)In this table the turnover on the energy spot market on T day shall be reported in a breakdown by markets. The turnover is connected to the linked to clearing services of the central counterparty. The delivery of physical forward trades shall also be reported among spot transactions.
Table 06: Turnover on the derivative (energy) markets (served as a GCM)
In this table the turnover on the energy derivatives market on T day shall be reported in a breakdown by markets. The turnover is connected to the linked to clearing services of the central counterparty.
Table 07: Daily turnover breakdown by clearing members - number of transactions The turnover of the central counterparty on T day should be reported in this table in a breakdown by markets and clearing members (GCM and NCM).
Table 08: Daily turnover breakdown by clearing members - volume of transactions (in HUF)
The turnover of the central counterparty on T day should be reported in this table in a breakdown by markets and clearing members (GCM and NCM).
Table 09: Daily turnover breakdown by clearing members - volume of transactions in non-financial indicator
The turnover of the central counterparty on T day should be reported in this table in a breakdown by markets and clearing members (GCM and NCM).
Table 10: Open positions breakdown by clearing members - number of open positions
In this table the number of open positions on the derivative market shall be reported in a breakdown by markets, clearing members (GCM and NCM) on T day.
Table 11: Number of open positions that can be closed within the clearing members - number of open positions
In this table the number of open positions that can be closed within clearing members on the derivative market shall be recorded in relation to the markets cleared by the central counterparty on T day.
Table 12: Open positions breakdown by clearing members - volume of open positions (in HUF)In this table the current volume of open positions on the derivative market shall be reported in a breakdown by markets, clearing members (GCM and NCM) on T day.
Table 13: Number of open positions that can be closed within the clearing members - volume of open positions (in HUF)
In this table the current volume of open positions that can be closed within clearing members on the derivative market shall be recorded in relation to the markets cleared by the central counterparty on T day.
Table 14: Open positions breakdown by clearing members - volume of open positions (in non-financial indicators)
In this table the current volume of open positions - expressed in non-financial instruments - on the derivative market shall be reported in a breakdown by markets, clearing members (GCM and NCM) on T day.
Table 15: Number of open positions that can be closed within the clearing members - volume of open positions (in non-financial indicators)
In this table the current volume of open positions that can be closed within clearing members on the derivative market shall be recorded - expressed in non-financial instruments - on T day.
Table 16: Self-trades on markets cleared by the central counterparty - number of self-trades
In this table the number of self-trades shall be reported in relation to markets cleared as central counterparty in a breakdown by markets and clearing members on T day.
Table 17: Self-trades on markets cleared by the central counterparty - volume of self-trades (in HUF)
In this table the volume of self-trades shall be reported in relation to markets cleared as central counterparty in a breakdown by markets and clearing members on T day.
Table 18: Self-trades on markets recorded by the central counterparty - volume of self-trades in non-financial indicators
In this table the volume of self-trades - expressed in non-financial instruments - shall be reported in relation to markets cleared as central counterparty in a breakdown by markets and clearing members on T day.
Table 19: Daily data on spot capital (multinet) and derivative capital markets clearing
In this table aggregated trade data in relation to the capital markets on the spot and derivatives markets on T day shall be reported, open positions on the derivatives market, the multi netted position following the multilateral net (multinet) clearing on the spot markets, as well as the variation margin on the derivatives market expressed in forints. Option premium shall be reported in a separate column. Turnover for options shall be reported at market price.
Table 20: Daily figures of collaterals and guarantee funds

This table shall indicate the daily volume of collateral needs and the volume of individual and collective collaterals, expressed in HUF in the given breakdown.

The daily volume of collaterals must contain all the assets, fees and other settled receivables that can be used related to a guarantee item provided in the case of non-settlement (e.g. interest in the case of collective guarantee fund).  

The joint rule for table 07-18: 
The number of both the clearing members (GCM and NCM) and the markets might expand. In the case of a new market traded volumes must be reported from the first day in the designated table. 

