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EXHIBIT 5a

Bold and underlined text indicates proposed added language.

Bold-and-strikethrough text indicates proposed deleted language.

Clearing Agency Stress Testing Framework (Market Risk)

REMAINDER OF PAGE REDACTED IN ITS ENTIRETY
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EXHIBIT 5b

Bold and underlined text indicates proposed added language.

Bold-and-strikethrough text indicates proposed deleted language.

Clearing Agency Liquidity Risk Management Framework

REMAINDER OF PAGE REDACTED IN ITS ENTIRETY
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Bold and underlined text indicates proposed added language

Bold-and-strikethrough-text indicates proposed deleted language

FIXED INCOME CLEARING CORPORATION
MORTGAGE-BACKED SECURITIES DIVISION

CLEARING RULES

EXHIBIT 5c¢
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RULE 1 — DEFINITIONS*

[Changes to this Rule, as amended by File No. SR-FICC-2022-004, are available at
dtcc.com/legal/sec-rule-filings. These changes have been approved by the SEC but have not yet
been implemented. By no later than November 30, 2022, these changes will be implemented and
this legend will be automatically removed from this Rule.]

Unless the context requires otherwise, the terms defined in this Rule shall, for all
purposes of these Rules, have the meanings herein specified.

* * *

Average RFD

The term “Average RFD” shall have the meaning given that term in Section 7 of Rule 4.

Backtesting Charge

* All products and services provided by the Corporation referenced in these Rules are either
registered trademarks or servicemarks of, or trademarks or servicemarks of, The
Depository Trust & Clearing Corporation or its affiliates. Other names of companies,
products or services appearing in these Rules are the trademarks or servicemarks of their
respective owners.



https://www.dtcc.com/legal/sec-rule-filings
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RULE 4 — CLEARING FUND AND LOSS ALLOCATION

[Changes to this Rule, as amended by File No. SR-FICC-2022-004, are available at
dtcc.com/legal/sec-rule-filings. These changes have been approved by the SEC but have not yet
been implemented. On November 30, 2022, these changes will be implemented and this legend
will be automatically removed from this Rule.]

* * *



https://www.dtcc.com/legal/sec-rule-filings

Page 89 of 89

(13 1 2\ 3




