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INTRODUCTION

This Operating Procedures for Hong Kong Trade Repository User Manual
(“Manual”) describes the reporting service for over-the-counter (“OTC”) derivatives
transactions (“HKTR-R”) provided by the OTC Derivatives Trade Repository
(“HKTR”) of the Hong Kong Monetary Authority (“HKMA”) to participants (“TR
Participant™) in accordance with, and subject to any limitations contained in the
Reference Manual published by the HKMA. Any of the provisions of this Manual,
may be varied at any time upon written notice to that effect being given by the HKMA
to TR Participant without their agreements.

The HKTR is a centralised registry that maintains an electronic database of records
of OTC derivatives transactions. By collecting and providing OTC derivatives
transactions information to regulatory authorities, the HKTR plays a vital role in
supporting authorities in carrying out their market surveillance responsibilities,
which will help maintain stability of the financial systems. It also helps increase
transparency in the market, promotes standardisation and provides a level of
consistency in the quality and availability of transaction data.

With regard to the introduction of the regulations for mandatory reporting of OTC
derivatives transactions, the HKTR reporting service was launched in mid 2013 for
supporting the regulatory regime for the OTC derivatives market in Hong Kong in
which market players who are subject to the mandatory reporting requirement can
discharge their reporting obligations.

The HKTR supports reporting for derivatives transactions of (i) Interest Rate, (ii)
Foreign Exchange, (iii) Equity, (iv) Credit and (v) Commodity.

This Manual aims at providing users of the HKTR with guidance on performing
functions related to reporting trades with the use of 1ISO 20022 message standard.
Detailed steps are illustrated to facilitate users to perform trade, valuation, margin
and collateral information submission and maintenance tasks.

The organisation and content of each section are as follows:

Section 2 System Overview of the HKTR
Provides the system overview of the HKTR, including the
reporting channels, service window and supported types of OTC
derivative transactions

Section 3 Trade and Trade Action
Describes the relationship between trade, trade action records in
the HKTR and the trade actions that may occur during the life
cycle of a reporting trade and trade information submission
approach
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Section 4

Section 5

Section 6

Section 7

Section 8

Section 9

Section 10

Section 11

Section 12

Section 13

Section 14
to 20

Reporting Attributes

Describes the reporting attributes including trade action related
dates and references for identification of Trade and Trade
Actions

Trade Entity
Describes different types of trade entities, their obligations and
roles in trade reporting and the trade entity identification scheme

Agents
Describes the reporting channels for agents, the basic rules for
agent assignment and the access control options

Reporting Trades to the HKTR
Describes the file format for trade submission, capture response
file and capture report

Processing of Reporting Trade
Details the validation of trade action requests, linking and
reconciliation process for reporting trades

Rectification of Reporting Trades
Describes the rectification of trades details and trade Party 1D
scheme code

Valuation
Describes the reporting of mark-to-market valuation and the
processing logics of valuation data

Margin And Collateral Reporting
Describes the reporting of margin and collateral

Archiving of ISO Transations
Details the archival process for ISO transaction reports

Reports
Lists out the Ul enquiry/ ad hoc reports and system reports
available in the HKTR

Ul Functions of the HKTR
Provides step-by-step illustrations of how to use the functions.
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Latest version of the documents provided by the HKTR (including but not limited to
the following) can be referred from time to time for specific information about a
particular topic:

e  Operating Procedures for Hong Kong Trade Repository — User Manual for
Participants (Administrative Functions) (“Administrative Functions™)

e  Operating Procedures for Hong Kong Trade Repository — User Manual for
Participants (Trade Functions — Reporting Service — Appendix) (“Appendix”)

e  Hong Kong Trade Repository Administration and Interface Development Guide
(Reporting Service) (“AIDG”)

e  Hong Kong Monetary Authority OTC Derivatives Trade Repository Reference
Manual (Reporting Service) (“Reference Manual™)
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2.1

SYSTEM OVERVIEW OF THE HKTR

The HKTR is a browser-based system that allows TR Participants, during the service
window, to:

e  submit trade and post trade actions of reporting trades
e  receive notifications; and

e perform administrative functions (e.g. add new user account or update TR
Participant details)

Reporting Channels

The HKTR supports the following channels for the Action Request File submission
of Trade Information (including trade, valuation, collateral and margin data).

User Interface ( “Ul” ) Function

- Internet/Intranet based TR system
- SWIFT WebAccess based TR system

Straight Through Processing (STP) File Transfer

- FileAct via SWIFTNet
- File Transfer Service (“FTS”) via ICLNet
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The following diagram illustrates how a submitting party submits a Actino Request
File to the HKTR through various channels:
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Since the delivery time required for each individual Action Request File through any
of the above channels may not be the same, submitting party should be careful when
submitting Action Request Files that include trade actions with dependencies. Among
the transactions of the files concurrently under processing, the system processes
transactions carrying the same value of Unique Transaction Identifier (e.g., Global UTI,
UTI-USI and UTI-TID) in the same transaction queue in sequence while the other
transactions with no Unique Transaction Identifier dependency on each other are
processed on the fly concurrently.

Version 1.4 5



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

2.2

Service Window

The HKTR system operates from Monday to Saturday, except during the regular
outage period.

2.2.1 Regular Outage Period

Regular outage period is for system to carry out end-of-day (EOD) batch processing,
housekeeping, system maintenance and software update and migration. During the
outage period, the HKTR-Reporting Portal’s Ul and enquiry functions are not
available. The outage time is shown as follow.

Ul outage period

Channel Monday — Saturday Sunday
(Hong Kong time) (Hong Kong time)
SWIFT WebAccess 00:30 - 07:00 23:00 (Sat) — 00:30 (Mon)

(plus additional outage published
by SWIFT, if any)

Internet 00:30-07:00 23:00 (Sat) — 00:30 (Mon)

Apart from the HKTR-Reporting Portal’s Ul, certain straight-through processing
(STP) interfaces like FileAct via SWIFTNet and FTS via ICLNet are also established
to facilitate data submission and capturing. Likewise, these STP interfaces are
subject to regular outage and the outage time is illustrated below.

Trade information capture outage period

Channel Monday — Saturday Sunday
(Hong Kong time) (Hong Kong time)
FileAct via SWIFTNet 00:30 - 07:00 23:00 (Sat) — 00:30 (Mon)

(plus additional outage published
by SWIFT, if any)

FTS via ICLNet 00:30 - 07:00 23:00 (Sat) — 00:30 (Mon)

During the Monday-to-Saturday outage windows, while TR Participants will not be
able to upload Trade, Valuation and Margin & Collateral Action Request Files
through the Ul functions via the Internet or SWIFT WebAccess , they can continue
to upload files through FileAct via SWIFTNet or FTS via ICLNet as the files will be
QUEUED in the system and will be automatically captured for processing once
system resumes operation.

During the Sunday outage window, file submissions through FTS via ICLNet will be
available, with files be QUEUED in the system. However, FileAct via SWIFTNet
is not available on Sundays, and Members will NOT be able to upload the Trade,
Valuation and Margin & Collateral Request Files during this period.
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On system defined holidays, Trade, Valuation and Margin & Collateral Information
can still be submitted and captured by HKTR system. The outage period during the
holidays will follow the Regular Outage Period as outlined, whether the holiday falls
on a Sunday or weekdays.

NOTE: For additional outage periods scheduled on Saturdays, Sundays or system
defined holidays for system maintenance or upgrade. Advance notice of extended
service outage will be announced to all TR Participants via the HKTR Infopage
website (https://hktr.hkma.gov.hk/) and a broadcast message in such case.

2.2.2 System Reports Generation and Delivery

After end-of-day of every Monday to Friday?, the system generates reports during the
batch process on the following day (i.e. Tuesday to Saturday?) as part of maintenance.
Though no system reports are generated on Sunday and Monday, the report data not
yet published since last generation will be included in the reports generated on
Tuesday.

The delivery schedule of system reports is as follows:

Delivery Type Channel Delivery Schedule/ Available Time
Auto-delivery SWIFTNet FileAct | Deliver after generation
ICLNet Deliver after generation
Manual download | SWIFT WebAcces | Available after generation
from Web Ul Internet Available after generation
functions?
NOTE:

1. No system reports will be generated on the end-of-day of Saturdays, Sundays and system defined
holiday. All the report data that are not yet published will be included in the next generation.

2. Ul function for report downloading will not be available during the HKTR-Reporting Portal’s Ul
and enquiry service outage as stipulated in Section 2.2.1.
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TRADE AND TRADE ACTION

In the HKTR, a trade record represents an OTC derivative contract executed between
two trade parties. The trade transaction record should be updated throughout the trade
life cycle to reflect the latest status of the contract. Updates to a trade record can be
done via various trade action requests which will be introduced in the next section.

There will be one trade record created for each counterparty of the trade. If both
counterparties of the trade are obligated to report, two trade records will be created
in the HKTR which corresponds to the same trade contract. The following diagram
illustrates the reporting flow on life cycle event of a trade by one counterparty of a
trade through a series of trade action request submission.

&

Reporting Party

Trade Record
(first version)

Trade Record
(historical version)

Trade Record
(historical version)

Trade Record
(latest version)

b -4
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3.1 Action Type / Event Type
Under 1SO 20022 standard, the type of life cycle event to be reported on is signified
by a combination of the fields action type and event type carried in a trade action
request.

3.1.1 Action Type

Action type represents the type of action to be applied to a reported trade transaction.
The following trade action types are supported by the TR system:

Action Type Definition / Description

New (NEWT) The creation of the first transaction resulting in the
generation of a new UTI.

Modify (MODI) A modification of the terms of a previously reported
transaction due to a newly negotiated modification
(amendment) or a filling in of not available missing
information (e.g., post price transaction). It does not
include correction of a previously reported transaction.

Correct (CORR) A correction of erroneous data of a previously reported
transaction.

Terminate (TERM) | A termination of a previously reported transaction.

Error (EROR) A cancellation of a wrongly submitted entire transaction
in case it never came into existence or was not subject to
the reporting requirements under the applicable law of a
given jurisdiction, or a cancellation of a duplicate report.

Revive (REVI) An action that reinstates a reported transaction that was
reported with action type “Error” or terminated by
mistake or expired due to an incorrectly reported
Expiration date.

Transfer out (PRTO) | A transfer of a transaction from one reporting agent to
another reporting agent (change of reporting agent) or
other administration reason such as to stop a reporting
agent from further accessing the subsequent trade action
of a particular trade.
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3.1.2 Event Types

According to 1SO20022 standard, event type indicates what kind of business event is
associated with particular OTC derivative contract. The following Trade action types

are supported by the TR system:

Event Type

Definition / Description

Trade (TRAD)

Creation or modification of a transaction.

Novation/Step-in
(NOVA)

A novation or step-in legally moves part or all of the
financial risks of a transaction from a transferor to a
transferee and has the effect of terminating/modifying the
original transaction so that it is either terminated or its
notional is modified.

Post trade risk
reduction exercise
(COMP)

Compressions and other post trade risk reduction exercises
generally have the effect either of terminating or modifying
(i.e., reducing the notional value) a set of existing
transactions and/or of creating a set of new transaction(s).
These processes result in largely the same exposure of
market risk that existed prior to the event for the
counterparty.

Early termination
(ETRM)

Termination of an existing transaction prior to expiration
date.

Clearing (CLRG)

Central clearing is a process where a central counterparty
(CCP) interposes itself between counterparties to
transactions, becoming the buyer to every seller and the
seller to every buyer and thereby ensuring the performance
of open transactions. It has the effect of terminating an
existing transaction between the buyer and the seller.

Exercise (EXER)

The full or partial exercise of an option or swaption by one
counterparty of the transaction.

Allocation (ALOC)

The process by which portions of a single transaction (or
multiple transactions) are allocated to one or multiple
different counterparties and reported as new transactions.

Clearing &
Allocation (CLAL)

A simultaneous clearing and allocation event in a central
counterparty (CCP).

Credit event
(CREV)

An event that results in a modification or a termination of a
previously submitted credit transaction. Applies only to
credit derivatives.
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Event Type

Definition / Description

Transfer (PTNG)

The process by which a transaction is transferred to another
reporting agent that has the effect of the closing of the
transaction reported by one reporting agent and opening of
the same transaction using the same UTI by a different
agent.

Inclusion in
position (INCP)

Inclusion of a CCP-cleared transaction or other fungible
transactions into a position, where an existing transaction is
terminated and either a new position is created or the
notional of an existing position is modified.

Corporate event
(CORP)

The process by which a corporate action is taken on equity
underlying that impacts the transactions on that equity.

Update (UPDT)

Update of an outstanding transaction performed in order to
ensure its conformity with the amended reporting
requirements.
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3.2 Supported combination of “Action Type” and “Event Type”

The following table illustrates the supported combination of “Action Type” and

“Event Type” . Rows list all allowable action types and column list all allowable
event types. White boxes with a check symbol () indicate if the given combination
is allowed and all other combinations are expected to be rejected.

Event Type
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(NEWT)
Modify viv] v |v VvV
(MODI)
> Correct
& | (CORR)
S | Terminate Vi v iviviiv]|iv|iv]v v v
2 | (TERM)
é Error
(EROR)
Revive
(REVI)
Transfer v
out (PRTO)
33 Common Usage of Trade Action Request with Various Action Type/Event
Type Combination

To report a business event of trade execution, the TR participants are required to
submit a trade action with action type “New” and associated event type e.g. “Trade”
to the TR system. During the life cycle of the trade, the TR participants can submit
post trade actions like “Modify” to update the trade details or “Terminate” to report
early termination of the trade.

In a situation where the participant may appoint a new agent, a “Transfer out”
action type with “Transfer” event type can be reported to end the transactions
reported by old agent. This can be followed by a “New” action type with “Transfer”
event type reported by the new agent.

There are also some types of report actions not directly arising from an occurrence
of business event and those types of report actions carry no event type.
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3.4

In an unfortunate situation of serious mistake in data of previously reported
transaction, the participant can end the transaction by reporting trade action with
action type “Error” with no event type since the reporting operation does not
associate with any business event. The transaction in error can be subsequently be
revived by providing correct detail in a trade action with action type “Revive”.
Apart from transaction reported as “Error”, wrong reporting causing incorrect end
of transaction e.g. expired or terminated transaction due to wrong “Terminate” or
wrong expiration date, can also be revived by trade action of “Revive” type.

If minor mistake is made in the previously reported transaction, trade action with
action type “Correct” together with corrected detail can be used to correct the
transaction.

System Event

System events are generated due to system activities which mainly involve the
changes of trade status of the reported trade. Such events will not affect whether the
system will accept or reject the subsequent Trade action requests reported by
reporting parties.

Version 1.4

13



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

3.5 Life Cycle of Reporting Trade

The diagram below shows the life cycle of a Reporting Trade and the change of trade
status in response to the applied action request.

New
Trade Action Type (expiration date < today)
Valuation Action Type Not reported

System Trade Action Type (generated by system

during day-end batch processing) ;\mr o date o= today)
expiration date >= today)

Notes: today means current system batch date Moy (expiration date >= today),
Correct (expiration date >= today),
Valuation,

Transfer Out,

Exit from Reporting (Auto Transfer Out)

Modify (expiration date < today),
Correct ion date < today),

rade
Terminate ( ( fate < today)
L il

Modily, Correct, Reviv
Valuation,

evive
(expiration date >= today)
VL\
Error
Transferred

Out

N\ » ( J
. g ]
Terminated | N Expired

Modify, Correct,
Valuation, Y Revive ~— \
(early termination date < today) (expiration date < today) T

Revive
(expiration date < today)

Modify (expiration date < today)
Correct (expiration date < today),

Terminate Valuation,

For details of the trade status, please refer to Appendix A.1.1.

From the diagram above, only limited set of actions making sense to transit a trade
from one state to another. For example, a transaction currently at “Open” state can
only be transited to “Terminated” state by reporting of valid “Terminate (TERM)”
action.

On the other hand, some transition of a trade by an action can be illogical and not
allowed by the system. For example, if a trade has already reached “Errored” state
but participant reports a “Terminate (TERM)” action, the system will reject the
submission since it is impossible for a trade previously reported as errored but
subsequently being terminated. The system safeguards these invalid state transitions.

In addition, system events are also not included since they do not reflect any reporting
information change initiated by the reporting party.
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4.

4.1

REPORTING ATTRIBUTES

Timestamps In Reporting Data

There are different timestamps generated by the TR system at a particular point in
the progression of time. These timestamps may refer to a particular date and time in
the format constituting with the system date and time.

41.1 Action Creation Timestamp

Action Creation Timestamp is the system generated timestamp when an action
request is created in the system. After TR system receives a Action Request File, it
will create the corresponding action for each reporting data record inside base on the
action type specified. At that time, Action Creation Timestamp is generated
automatically and is stored to the system.

4.1.2 File Capture Timestamp

Similar to existing TR system, the File Capture Timestamp refers to the date and time
when a single Action Request File is received. For a batch of Action Request Files
upload, the File Capture Timestamp may be different according to the actual
receiving time of every single file. Once the file is received, the timestamp is
generated by the system regardless of the file processing status, no matter if it is
rejected or accepted.

4.1.3 Sequence Checking of Trade Actions

For any post trade action request received, the TR system will ensure the trade action
request is processed in chronological order such that the Event Timestamp as
specified in the post trade action request must be equal to or later than the Last Action
Timestamp, which is actually the timestamp of last processed action.

This checking will be performed in HKTR. However, such checking is not applicable
to the “New” action type since it is the first action of a trade and no Last Action
Timestamp is available for checking.

An out of sequence trade action request will be rejected by the system. The following
diagram illustrates an out of sequence situation.
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‘ New ‘ 2023-1-1
‘ Terminate ‘ 2023-10-1
|l Trade >
‘ Modify ‘ 2023-10-1 }/
‘ Modify ‘ 2023-12-6 Previous Trade
Out of “Action Requests in
Sequence

Time Sequence

New Coming Trade Action Request

4.1.4 Reporting Time

Reporting time is the date and time record which the HKTR captured for each Trade
action request successfully submitted by reporting party itself or agent.

For some kind of events, it is used for the determination on whether a Trade action is

reported on time or late. Please refer to Section 8.4 for more details on the reporting
timeframe and late reporting determination.

4.2 Identification of Trade Action and Trade Reference

4.2.1 Trade and Trade Action Identifiers

Trade and trade action of 1SO 20022 reporting data are identified by following
identification schemes:

Type of Trade User Input System Generated
Data
Trade Global Unique Transaction TR Trade Reference

Identifier (Global UTI)
Unique Transaction Identifier —

Unique Swap Identifier (UTI-
USI)

Unique Transaction Identifier —
Unique Trade ID (UTI-TID)
Trade Action Technical Record Identification TR Trade Action

Reference
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4.2.1.1

Type of User Input Identifiers

>

>

User input identifiers are assigned outside the system during users’ trading process
and recorded by the system upon receipt of trade actions. The TR system will keep
the user input identifier for identification of the trade and trade action for individual
participants.

User input identifiers may be duplicate in more than one trades. For example, user
reported a trade with a Global UTI specified but afterwards withdrew the trade by
reporting “Error” action. After the withdrawal, the user can report another new
trade with same Global UTI. Under this situation, the system keeps two trade
records with “Open” and “Errored” state respectively and the trades have the same
Global UTI but different system generated trade identifiers.

The following describes the details of user input identifiers:
Global Unique Transaction Identifier (Global UTI)

Global UTI is the value of the uniform Global Unique Transaction Identifier of
the transaction. It should be presented in conformity with the Technical
Guidance on the Harmonization of Unique Transaction Identifier issued by the
Committee on Payments and Market Infrastructures (CPMI) and the
International Organization of Securities Commissions (I0OSCO) published in
February 2017.

Under context of HKTR, if such Global UTI is existent before submitting the
trade action to the TR system, the TR participant need to report it.

Once a trade identifier is reported to the system, its value cannot be changed
afterwards.

In the event that the Global UTI is not available for the trade, participants could
provide a unique transaction identifier expressed in a proprietary notation.

Unique Transaction Identifier — Unique Swap Identifier (UTI-USI)
UTI-USI is an international unique identifier for OTC derivative trade, which is
assigned based on an international scheme to guarantee uniqueness. Such UTI-
USI can be assigned by the trade execution platform, broker system or the TR
system.

If available, the UTI-USI should be common to both reporting parties of a trade
and requires to be matched.

Unique Transaction Identifier — Unique Trade ID (UTI-TID)

UTI-TID is another alternative identifier when Global UTI is not available for
the trade. Similar to UTI-USI, UTI-TID is another international standard for the
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unique identifier of OTC derivative trade, which is assigned according to the
reporting requirements in European Union.

UTI-TID should be common to both reporting parties of the trade as similar to
UTI-USI.

Technical Record ldentification

Instead of identifying for a trade, Technical Record Identification is a unique
identifier assigned by reporting party to identify the reported trade action.

Thereafter, the TR participants can retrieve the trade action by specifying their
own reference in the Technical Record Identification.

4.2.1.2 Type of System Generated Identifiers

In additional to user input identifiers, each kind of trade and trade action records is
stamped with a unique identifier generated by the TR system upon creation. The
identifier assigned by the system to the trade is called TR Trade Reference while
the identifier to the trade action is called TR Trade Action Reference.

While user input identifiers may not be unique in the system, the system generated
identifiers are always unique under all situations.
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4.2.1.3

4.3

TR Trade Reference

Once a “New Trade” is successfully reported to HKTR, system will automatically
generate and assign a unique TR Trade Reference to trade according to the format
below:

Xyyyymmddnnnnnnnnn

Where X is “TR” for trade
yyyymmdd is the system date of reference allocation
nnnnnnnnn  is a system arbitrarily assigned 9-digit running number

TR Trade Reference assigned by the HKTR remains the same throughout the
reporting lifecycle and cannot be changed by user.

4.2.2 Uniqueness of References

participants have to specify the user input identifiers during trade reporting. In
consideration of identifying the trade and trade action by the specified identifiers, the
trade identifiers supported in 1ISO 20022 will be validated to ensure its uniqueness.

The following identifiers must be unique within the same reporting party:

»  Global Unique Transaction Identifier (Global UTI)

» Unique Transaction Identifier — Unique Swap ldentifier (UTI-USI)
» Unique Transaction Identifier — Unique Trade ID (UTI-TID)

»  Technical Record Identification

For unique trade identifiers (e.g. Global UTI, UTI-USI and UTI-TID), the system
will ensure the uniqueness of values among them only in regardless of the scheme of
trade identifiers. For example, if a reporting party reports a trade with a Global UTI
as the identification scheme, that UT1 value cannot be reused for another trade, even
if another identification scheme (i.e UTI-USI or UTI-TID) is used.

Correlation of Trade and Post Trade Action

When a post trade action applies update to existing trade, the reporting party is
required to provide either a Unique Transaction Identifier or a Unique Transaction
Identifier associated with a TR Trade Reference as trade identifier in order to
correlate from the post trade action to the targeted trade.

For the trade correlation from Unique Transaction Identifier, the system will only
use the UTI value to correlate to the targeted trade but will ignore the identification
scheme (e.g., Global UTI, UTI-USI or UTI-TID).

The HKTR system assumes that the post trade action can only correlate to trade
records reported in 1SO 20022 format. If the legacy trades reported before ISO
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20022 is required for update due to business needs, FpML/CSV based trade events
should be submitted.

According to section 4.2.1.1, multiples trades carrying the same trade identifier
may concurrently exist under the same reporting party in the system. Under this
situation, the system may not be able to determine which trade is the targeted trade
of the submitted post trade action.

Besides, when a reporting party reports a post trade action with action types
“Terminate” and “Transfer out” by using the duplicated trade identifiers for trade
correlation, the system will automatically correlate the post trade action to the
“Open” / “Expired” trade. On the contrary, when a “Modify”, “Correct”, “Revive”
and “Error” trade action is reported and a duplicated trade identifier is used for
trade correlation, the system will reject the trade action instead.

The table below illustrates the behaviour of trade correlation.

Trade Correlation Behaviour

Types of trades identified to Corre_lating Action Correl_ating Action
- (Terminate; Transfer (Modify; Correct;
possess the specified UTI value .7
out) Revive; Error)
Scenario 1 No trades Correlation request will be rejected
Scenario 2 A unique trade Correlate to the unique trade
Multiple trades
Scenario 3 (With one Open/ Correlate_ to the Open
Expired trade / Expired trade
included) Correlation request
Scenario 4 Multiple trades will be rejected
(With no Open / Correlation request
Expired trade will be rejected
included)

Therefore, if a reporting party want to correlate a post trade action to the correct
targeted trade, associating a TR Trade Reference to a Unique Transaction Identifier
will be the most favourable since it is always unique throughout the system.

However, the UTI value can still be reused when the previously reporting trade
carrying the same UT]I value in the HKTR has already been terminated, transferred
out(quit), errored (withdrawn).
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5. TRADE ENTITY
5.1 Types of Trade Entity

The diagram below illustrates the identification structure of TR entity.

Participant Type

TR Business

TR Participant Entity

Service Role
Trading Trg d.mg Non-.t r.admg
Participant Participant Participant
P Agent Agent
Institution Type
Local Al and LC Overseas Al HK Person

51.1 TR Entity

TR entity comprises TR Participant and TR Business Entity. Both of them are
assigned with a unique TR Entity ID for identification purpose in the HKTR.
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5.1.1.1

5.1.1.2

TR Participant

TR Participant is able to access the HKTR reporting service and is assigned a unique
TR Entity ID. Itis categorized into three types of service role: (i) Trading Participant,
(i) Trading Participant Agent, and (iii) Non-trading Participant Agent.

() Trading Participant / Trading Participant Agent

These two types of Participants refer to the participants who are able to report OTC
trades to the HKTR on their behalf. In addition, they are further categorized into the
following institution types which may have different linking and reconciliation
treatment, as well as report and some Ul functions behind.

a) Licensed Corporation (LC) or Locally-Incorporated Authorized institution (Al),
b) Overseas Incorporated Al, or

c¢) Hong Kong Person.

Each Trading Participant and Trading Participant Agent can appoint more than one
agent per sub product to submit and handle trades on its behalf. Besides, a Trading
Participant Agent can at the same time be appointed as an agent on others behalf.
(i) Non-trading Participant Agent

This type of Participant merely acts as an agent to submit trades directly to HKTR on
behalf of other Trading Participant or Trading Participant Agent per sub product.

Unlike Trading Participant and Trading Participant Agent, a Non-trading Participant
Agent itself cannot report OTC trades on its behalf and appoint another agent.

Service Role Report Appoint an Appointed as
Trades Agent an Agent
Trading Participant Yes Yes
Trading Participant Agent Yes Yes Yes
Non-trading Participant Agent Yes
TR Business Entity

TR Business Entity does not have access to the HKTR reporting service but processes
a unique TR Entity ID. The HKTR predefines this type of entity for entity
identification purposes in the HKTR.
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5.2

5.3

512 Non-TR Entity
A non-TR entity is a party who does not possess an identity in the HKTR.
Reporting Obligation

In accordance with the regulatory requirement, reporting party has to report trade to
HKTR to fulfill the stated reporting obligation.

In view of this, Trading Participant or Trading Participant Agent should inform the
HKTR their reporting obligation effective start date and end date (if any) per sub
product according to the latest regulatory requirement. The Central Organization
(“CO”) operated by the HKTR will then configures the reporting obligation in the
HKTR system, the Trade Participant can thereafter report Trade action conducted
within this period.

For example: A trading participant agent ABC has configured the reporting
obligation of FX Vanilla Option in HKTR starting from 1/9/2015 to 1/9/2016. By
setting up such obligation period, ABC can report any Trade actions conducted within
this period (Submit a new Trade action with trade date 31/8/2016 on 2/9/2016).
Likewise, HKTR rejects the reporting of Trade action conducted beyond this period
(Submit a new Trade action with trade date 31/8/2015 on 1/9/2015).

If a Trading Participant in certain reasons has more than one reporting obligation
period set, the HKTR cannot report Trade actions with event dates fall within the
previous periods once the latest period takes effective as the previous reporting
obligation periods will always be replaced by the new one.

NOTE: Reporting parties should observe their reporting obligations from time to time
and contact the CO asap if there are any updates to ensure smooth reporting. Please
refer to the latest mandatory reporting regulatory requirements in HK.

Trade Entity Role under Trade Submission

To successfully report a trade to HKTR, four types of parties should be filled which
are (i) Submitting party, (ii) Entity Responsible for Reporting, (iii) Counterparty 1/2 .
All of them carry different roles in trade reporting and are important trade level
attributes. The diagram below illustrates what they represent and their possible trade
entity role in a reported Trade action .

Parties Descriptions

Submitting Party | e The party who submits the transaction to the HKTR
system. Should be a TR Participant

e Can be either the Reporting Party or its Agent (Trading
Participant Agent or Non-trading Participant Agent)
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Parties Descriptions

Entity e the party who has the reporting obligation to report the

Responsible  for transaction. Should be either one of the Trade Parties
Reporting

Counterparty 1/2 | e The contracting parties of the trade being reported Can be
a TR entity or a non-TR entity
(The HKTR does not limit the entity type of a trade party)

5.3.1 General Trade

A Trade party, which is obligated to report, submits and reports a trade for itself.

execute execute
Obligated :> <):

Party

Trade Party A Trade Party B
(Trading Participant or Trading Participant Agent)  Contract of (TR entity or
OTC Derivatives Non-TR entity)

Submit on behalf
of itself

53.2 Agent Trade

A party, which is obligated to report, appoints an Agent to submit trade on behalf of
itself to the HKTR.

execute
Obligated :>
Party

Trade Party A

execute 6

Trade Party B

(Trading Participant or Trading Participant Agent)  Contract of TR entity or
; OTC Derivatives Non-HKTR entity)
appoint an
agent

Q

Party X
(TR Participant)

Submit on
behalf of
Trade Party A

5.3.3 Originated Trade and Originating Relationship

Different from the general trade which trade party reports on behalf of itself to
discharge the reporting obligation, an originated trade is a party who initiates or
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executes a trade for the trade party and is obligated to report such trade to HKTR
regarding to the regulatory requirement.

The below diagram shows an originating party, who initiates or executed a trade and
is obligated to report, submits and reports the originated trade for itself.

@ execute execute &

Trade Party A Trade Party B
TR Entity or Non-TR Entity) Contract of (TR entity or
OTC Derivatives Non-TR entity)

Initiate or execute
the trade

Obligated

Party
Party X

(TR Participant)

Submit on behalf
of itself

Originating Relationship

If for certain reasons that the originating party or trade party prefers only a designated
party to report originated trade for the trade party, the HKTR enables an originating
relationship to be set up uniquely between the originating party and the trade party
per sub product.

Once the relationship is set, the HKTR rejects other parties to report originated trades
on behalf of the specified trade party. With such relationship, originating trades will
be opened for linking and reconciliation process which helps to ensure data integrity
and accurate position aggregation.

1. The originating party is either (i) a Trading Participant or (ii) a Trading
Participant Agent; and

2. The trade party is either (i) a TR Business Entity or (ii) a Non-trading Participant
Agent.

5.34 Source of Trade

For all Trade action requests submitted by Submitting Parties, the source of trade will
be recorded in the HKTR for audit trail purpose.
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5.4

Trade Entity Identification Scheme

Obligated party should register as a TR Participant according to the procedure set out
in the Reference Manual published by the HKMA. The information of the TR
Participant will be maintained in the HKTR.

The entity should hand in all the latest party identifier scheme codes when entering
into the HKTR reporting service. Accuracy of the codes is important since the codes
are used for party identification and trade linking. Thus, TR Participant should notice
the HKTR when there are any changes on the registered entity identifier scheme
codes.

The HKTR supports the following list of trade entity identifier scheme codes:

Trade Entity Identification Publisher of Identification Scheme

Scheme

Legal Entity Identifier (LEI)

Global Legal Entity Identifier (Global LEI) issued
under the Global LEI System established by the
Financial Stability Board ("FSB"). If the Global LEI
IS not yet available, pre-LEI identification
codes("pre-LEIs™) in compliance with Global LEI
numbering scheme specified by the FSB and issued
by entities that have been allocated a prefix by the
FSB (or the Global LEI System) for issuing such
codes.

TR Entity ID The HKMA, system operator of the HKTR
SWIFT BIC?! SWIFT
HK Certificate of Hong Kong Government

Incorporation (CI) No. / HK
Certificate of Registration
(CR) No. (CICR)

Hong Kong Business
Registration Number (BRN)
/ Unique Business Identifier
(UBI)

Hong Kong Government

User Defined Code

TR Participant

Masked Party ID 2

TR Participant

Note:

1. The first eight digits of the SWIFT BIC code of the institution.

2. From 7 December 2020 onwards, HKTR would no longer support the input of Masked Party ID in
all Trade actions and Party ID Change Request. Nonetheless, Masked Party 1D would still be shown
in Ul enquiry, Ul display and report functions to cater for existing transactions.

Remarks:

Once a party has registered as a TR entity with the above trade entity identifying codes, HKTR will
automatically map those trade entity identifying codes (excluded User Defined Code and Masked
Party ID) to the TR Entity ID.
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5.5

For the type of identifiers priorities and the type of codes to be reported during trade reporting, please
refer to the latest Reference Manual and regulatory requirements for details.

Identities information and updates of TR Entity

The identities information of the TR Entity can be observed through Ul Participant
list. Corresponding changes in such identities will be noticed via TR Entity
Information File and Notification list.

Ul participant list displays the identities information (except SWIFTBIC) of TR
Entities. For details, please refer to Section 5.3.2 in Administrative Functions for the
layout.

TR Entity Information File, a daily generated administrative report (ADMDO0004),
covers the daily changes on the identities (except SWIFTBIC) of all the TR Entities
listed in Ul Participant List. For details, please refer to Appendix C.2.1.3 in
Administrative Functions for the file layout.

Notification list which is operated by CO, will be promulgated to TR Participants
when there are changes on the identities of TR entities listed in Ul Participant List.
For details, please refer to Section 6.1.2 in Administrative Functions for the layout.

NOTE: It is important to note that the TR Entities maintained in the Ul Participant
list may not be the same as those listed in the TR Members and Agents Lists on the
TR Info Page website. Reporting parties, when report trades to the HKTR, should
refer to the lists maintained on the website instead of the one in the Ul Participant list.
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6.1

AGENTS

Reporting party could report trade by either submit directly (by the reporting party
itself) or indirectly (through Appointed Agents).

Party who reports trade directly or indirectly must register as TR participant before
using the reporting service provided by the HKTR. Party who reports trade indirectly
through an agent should also follow the registration procedures to nominate the
specified agent set out by the HKMA in the Reference Manual and can only submit
trade on behalf after the registration is accomplished.

NOTE: It is important to inform the HKTR on any updates in party identifiers since
any changes in party identifiers may lead to identification failure and rejection in
trade reporting.

Agent Submission

The following diagram illustrates the different scenarios of the trade submitted into
HKTR with agent involved:

_______________________________

Scenario |

]
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H trade execution !
«—
| e |
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1 Trade Party 1 Trade Party 2 1 i !
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6.2

6.2.1.1

In scenario I, both Trade Party 1 and 2 which are obligated to report, appointed agents
to submit trades on their behalf. Two trade records regarding the same trade contract
will be generated in the HKTR upon successful capturing.

In scenario |1, only one of the counterparties Trade Party 3 is obligated to report and
has appointed agents to submit trades on behalf. Since Trade Party X has no
obligation to report the trade, only one trade record will be generated in the HKTR
upon successful capturing.

In scenario 111, both Trade party 4 and 5 which are obligated to report, have different
submission methods. Trade Party 4 has appointed agent to submit on behalf whereas
Trade Party 5 submits directly to HKTR by itself. Though the Reporting Parties
make use of different submission channels, it is same as scenario | which two trade
records will be generated in the HKTR upon successful capturing in regardless of the
submission method.

In scenario 1V, an originating party A, who has originated or executed trades for
Trade Party Y, is obligated to report and has appointed agent to submit on behalf
whereas Trade Party Z is not obligated to report. Similar to scenario Il, only one
trade record will be generated in the HKTR upon successful capturing.

Submission Channels

Agent may submit reporting trades on behalf of the reporting parties via the following
reporting channels:

(1) Internet, SWIFT WebAccess, FileAct via SWIFTNet or FTS via ICLNet
(Ordinary Submission Channel); or

(2) Dedicated Submission Channel agreed with the HKTR.
6.2.1 Ordinary Submission Channel

Reporting party has to recognize the availability and limitation when appointing an
agent and the service leave it can provide under ordinary submission channel.

Basic Rules

Reporting Party (Trading Participant) should observe the following rules when
appointing Agent(s).

1. A participant can appoint more than one TR participants as agents but every trade
can only be assigned to at most one agent at any time in the trade’s life time.

2. Reporting Party, at any time, is the ultimate owner of the trade, its related trade
actions, valuation actions and margin and collateral actions no matter if the trade
are assigned to any agent. The Reporting Party can access a trade which is initially
submitted by its Agent.
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6.2.1.2

3. The Agent is not able to access a trade which is initially submitted by the

Reporting Party.

4. A participant can appoint a multiple of agents per each asset class supported by

the system.

5. After appointment to an agent is cancelled, the trade originally assigned to that

agent can only be manipulated by the reporting party itself.

6. To stop an Agent from further accessing the subsequent trade event of a particular

trade without ending Agent relationship, the reporting party can manually submit
a “Transfer Out” trade action on that trade followed by a NEWT trade action for
that original trade.

7. The response file of the data submission will be delivered to the submitting agent,

but the day-end system reports will be delivered to the reporting party instead of
its agents.

Access Control Options

Trading Participant may appoint multiple agents to submit Trade actions and perform
other trade-related functions on its behalf. The functions that can be performed by
an agent for its client are configurable in the HKTR by the CO. There are four options
available for the configuration of agent access rights:

Agent Access Control Option Description

Trade Submission via FTS e Agent can submit Trade Action Request
File on behalf of its Trading Participant
via FTS on HKICL Network.

Trade Submission via FileAct e Agent can submit Trade Action Request
File on behalf of its Trading Participant
via FileAct on SWIFTNet.

Trade Submission via Ul e Agent can submit Trade Action Request
Upload File on behalf of its Trading Participant
via Ul upload function.

Ul Full Functions e Agent can access all Ul functions to
submit Trade Action Request File or
perform other trade-related functions on
behalf of its Trading Participant.
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Multiple options can be granted to the same agent to submit Trade Action Request
Files. For example, if a Trading Participant assigns an agent to submit Trade Action
Request File on its behalf via both FTS and Ul Upload, then the appointed agent can
submit Trade Action Request File through FTS and all Ul channels.
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6.2.2 Dedicated Channel

TR participant which has appointed agent to submit via dedicated channel can always
access the trade initially launched by this agent.

TR participant can simultaneously appoint agents via ordinary submission channel
and via dedicated channel respectively to report trades on behalf.

For the dedicated channel agent to submit post Trade action in the middle of the trade
life cycle which the trade is not initially launched by the agent itself, the HKTR
supports either of these two ways, (i) Shifting the trade’s submitting party by
PRTO/PTNG the original trade follow by NEWT/PTNG as mentioned in Section 3.3
or (ii) Directly submit the post Trade action of the trade.

For example, method (ii), a TR participant has respectively appointed an ordinary
submission channel agent and a dedicated channel agent to submit trade on behalf.
The ordinary submission channel agent initiated a trade at the very beginning, and
after that the TR participant would like to make use of the dedicated channel agent to
submit on behalf. According to method (ii), the dedicated channel agent can just
simply submit a post Trade action to the trade, and no quit action is required.
However, it is advised that both submitting parties to closely communicate with each
other to avoid submitting duplicate post Trade actions separately.

TR Participant which assigns agent to submit via dedicated channel has to
communicate with its agent on the submitting requirement and recognize the
limitations underlying.
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7.

7.1

REPORTING TRADES TO THE HKTR

Processing Sequence of Request File

The TR system supports multiple trade action request files being processed in parallel
if they are submitted for different reporting parties.

Nevertheless, in order to deal with ever-increasing transaction volume in the future,
the request files for the same reporting party will be processed in parallel with control
in ISO 20022 data reporting. For each reporting party, there is a configurable
parameter which controls the number of trade request files being processed
concurrently. The remaining files from the same reporting party will be queued in the
file queue dedicated to the party and will be processed once the processing of
previous files completed.

Among the transactions of the files concurrently under processing, the system
processes transactions carrying the same value of Unique Transaction Identifier (e.g.,
Global UTI, UTI-USI and UTI-TID) in the same transaction queue in sequence while
the other transactions with no Unique Transaction Identifier dependency on each
other are processed on the fly concurrently.

After all transactions in the same file are processed completely, the TR system will
consolidate the result and send a response file back to submitting party.

The following diagram illustrates the processing sequence of request files for same
reporting party.
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File Deblocking

Trade A - UTIA
Trade A- UTIA
Trade B - UTIB

(=

Reporting Party A

Trade A - UTIA
Trade C - UTIC

Trade D - UTID

Transaction Sequencing

( Trade A - UTIA (( Trade B - UTIB (( Trade C - UTIC (( Trade D - UTID (

Trade A - UTIA

Trade A - UTIA

—
Repository

(-

Response File Consolidation

Response File 2

Trade A - UTIA

Trade C - UTIC

Response File 1

Trade A - UTIA

Trade A - UTIA
Trade B - UTIB

Response File 3

Trade D - UTID

When Reporting Party A submits File 1, File 2 and File 3 in chronological order,
File 1 will be firstly processed and its transactions will be extracted and assigned
to different transaction queues based on Unique Transaction Identifier reported on
each transactions. After that and without waiting for completely processed on File
1, the TR system will start to process File 2 and extract the transactions and assign
to different transaction queues in the same way and so on File 3.

During processing on File 1, since Unique Transaction Identifier (UTI A) is
reported on both File 1 and File 2, the 2" transaction identified as “UTI A” in File
1 and the 1% transaction identified as “UTI A” in File 2 have to be assigned to the
same transaction queue as the 1% transaction identified as “UTI A” in File 1 and be

processed afterwards.

As a result, the transactions identified as “UTI B”, “UTI C” and “UTI D” are
processed in parallel with the 1% transaction identified as “UTI A” while the
transactions identified as “UTI A” will be processed in sequential order in the

transaction queue.

With this control, the transaction processing order of same trade could still be
guaranteed and the transactions without Unique Transaction Identifier dependency
could be processed in parallel. As a result, it is possible that the response file for
File 3 will be delivered back to Reporting Party A before the one for File 2 or even

for File 1.
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7.2

File Format for Trade Information Submission

Each Trade Action Request File may contain multiple Trade action requests in either
one of the following message formats:

(i) Extensible Markup Language (“XML”)

The file size, file format, file naming convention, file validation rules and handling
of accepted/ rejected action requests, etc. are stipulated in the AIDG. Users are
reminded that the Trade Action Request File should conform to the standards defined
in AIDG. If the format of the Trade Action Request File does not comply with the
standards stipulated in AIDG, the whole Action Request File may be rejected.

The HKTR supports multiple submissions of Trade Action Request Files per day in
which the file name of Trade Action Request Files submitted by the same TR
Participant must be unique.

7.2.1 Extensible Markup Language (“XML”)

The HKTR accepts the submission of Trade Action Request File in XML format,
which is developed based on ISO 20022 XML standard, with minor customization or
extension catering for evolving OTC Derivatives Regulators’ Forum (“ODREF”)
requirements or other international reporting practice not included in the ISO
standard.

7.2.2 Fields requirement

For the submission of Trade action request in the XML format , the HKTR has set
requirements for each fields which the reporting party should follow and adhere to
when reporting trade.

Required Reporting Fields

There is a column named “Reporting Requirement” in each event template across
asset classes in AIDG — Appendix B with possible values “M” or “O” which indicates
whether the reporting party has to report such field in the Trade action if applicable.
Among these “M” fields, only part of them are system mandatory fields (also known
as technically required fields) and will be rejected if they are not provided.

For this reason, successful Trade actionsubmission doesn’t imply that the Trade
action is reported and only means the system mandatory fields are minimally reported.
Reporting party therefore is responsible to further verify if the applicable “M” fields
are reported and has already stuck to the latest regulatory requirement.
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Optional Reporting Fields

These fields are valid in the product scope required by the regulations but are up to
reporting party’s discretion in providing. Once reported, they will be stored and
displayed together with the required reporting fields in report generation.

Administrative Fields

These fields are reserved for administrative purposes. To cater for the ongoing future
enhancement, some administrative fields are optional in ISO message. TR Participant
is allowed to submit Trade action and valuation action request with values filled into
these reserved fields. However, the TR system will not perform field validation.
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7.3

7.4

Response File

After the validations process, a response file will be generated to the Submitting Party
of each corresponding Trade action request with error code and reject reason stated
to indicate whether the event has successfully reported to the HKTR.

Similar to the Trade Action Request File, the response file is formatted in XML .
Reporting approach

The HKTR supports both the life-cycle approach and the snapshot approach for
capturing and maintaining OTC derivatives transactions for reporting purposes.
Except in the case of backloading an outstanding transaction to the HKTR, where the
snapshot approach has to be adopted.

Under life-cycle approach, reporting party reports trade information on conducted
Trade actions individually and sequentially, in chronological order, until the expiry
or scheduled termination of the transaction.

Under snapshot approach, reporting party reports snapshots of the transaction in
which each snhapshot incorporates the effects of multiple Trade actions. The Trade
actions covered by each snapshot, however, must take place on the same date of
occurrence of the events. Like Trade actions under the life-cycle approach, snapshots
of a transaction should be reported to the HKTR one by one sequentially and, in
chronological order.

Life cycle Approach & Snapshot Approach

Reporting Party

Same Event -— \\
Date T=~ S~o
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8.

8.1

8.2

PROCESSING OF REPORTING TRADE

Validation of Trade action Request

Once a Trade action request is submitted to HKTR, it will undergo the following
validations before it can be successfully captured and apply to the trade.

e Syntax and format checking (Please refer to AIDG for details)
- Validate the the file name and file content to ensure integrity and consistency.
- The system will then perform schema validations against the business
application header (BAH) and the business message for trade reporting (i.e.
auth.030).

e  Core Business validation rules (Please refer to AIDG for details)
- Validate the Trade action content to ensure minimum business standard is
fulfilled with reference to some TR proprietary rules.

TR proprietary rules are the validations which are tailor-made by HKTR in
accordance to market practice and system mechanism for Trade action reporting (e.g.
rules like uniqueness of reference, Trade action applicability and event date sequence
etc.). Reporting party is highly advised to go through the validations rules stipulated
in AIDG — Appendix B to avoid violating rules and ensure smooth reporting.

For the checking of syntax and format of a Trade action request, in order to allow the
submitting party to more easily identify the errors coexist, the system may return
multiple error messages of a Trade action request in one single response file
depending on the types of syntax and format error encountered. This allows the
submitting party to correct multiple errors at the same time and avoid being
repetitively rejected by the system.

Linking Process

When counterparties report trades to the HKTR, two individual trade records will be
created for each reporting side. At day-end regular outage period, the HKTR will
perform linking process if the trades are subject to linking by referring to the key
linking fields to avoid duplication in analysis of trade positions.
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8.2.1 Trade Linking Status

Open trades where both Counterparty 1 and Counterparty 2 are TR participants will
be eligible for the linking process.

8.2.1.1 Linked Trade
A trade that is successfully linked to counterparty’s trade because there exists a
reported trade on counterparty’s side which have linking key fields found to be
matched. When calculating aggregate positions for linked trades, HKTR will
consider them as one trade instance to accurately measure market as well as entity
risk exposure.
8.2.1.2 Unlinked Trade
A trade that is not linked to counterparty’s trade because there is no existing reported
trade in the HKTR which has linking key fields found to be matched.
Open trades will be selected for batch linking which is performed based on the latest
trade snapshots.
8.2.2 Key Fields for Linking
The HKTR make use of Unique Transaction Identifier (UTI) of linking key fields of
two Reported Trades to identify trades that are referring to the same real life trade
contract. Once the linking key fields are matched, two trades will be linked.
8.2.3 Linking Mechanism
In day-end batch processing, the HKTR will perform linking between Open trades
based on the latest trade snapshots.
1.'I.LEI!|'!1. L'LLEH!L
Day T
I'rade Party A Iﬂde Party B
new contract of
OTC Denvatives
¥ ¥
Day T+1 Feport new trade Sade i s to be T Report new trade
executed on Day T =g W Do executed on Day T
linking process on Day T+1
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In the above diagram, the two trade parties which are both obligated to report,
executed a new trade on Day T and both of them reported the “New Trade” Trade
actions to the HKTR on Day T+1. Two trades stay unlinked until the day-end batch
process. Once the linking key fields of the trade snapshots are matched, the two
trades will be successfully linked. Otherwise, both trades will be unlinked until the
linking key fields are matched (Please refer to the latest regulatory requirement for

the trade correction approach).
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8.2.3.1 Linking Trade with Different Trade Information Submission Approach

HKTR selects latest trade snapshots, regardless of reporting approaches, for linking,
as illustrated in the example below:

— Mew contruct of
Day T % execnle 3 OTC Derivatives execute &
) IZD = Amendment 1 of QZI
Trade Party A == trade details Trade Party B
= Amendment 2 of
trade details
L |
v
Report new trade
executed on Day T
N
Report amendment |
agreed on Day T
Day T+1
-
Feport amendment 2
agreed on Day T tf:ade 5
Ha‘_psﬁ k4
Ots ¢, b
€ liy e _
Bef Eeport new trade
executed on Day T
linking process on Day T+1

In the above diagram, the two trade parties which are both obligated to report, execute
a new trade and immediately agree upon amendments 1 and 2 of trade contract on
Day T. Trade Party A adopts life cycle approach and reports all the Trade actions on
Day T, Trade Party B adopts snapshot approach and reports only one “New Trade”
Trade action containing all the changes on Day T.

Under the linking process conducted on day end T+1, HKTR will link up the latest
trade snapshots of Party A and Party B.

For re-reported trade, the linking process is the same as new trade which the HKTR
compares the linking key fields of the both the latest trade snapshots.
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8.3

Reconciliation Process

Reconciliation is performed daily after the linking process to (i) compare the Linking
/ Matching Fields of latest snapshots of the linked trades (Reconciliation of Linked
Trades) and (ii) distribute the unlinked trades to corresponding reports
(Reconciliation of unlinked Trades).

The reconciliation result will be shown in the Reconciliation Discrepancy report and
Uncertain Unlink Report (refer to Appendix C.2.6 and C.2.7 in Operating Procedures
for HKTR - User Manual for Participants (Trade Functions - Reporting Service -
Appendix (ISO 20022)).

8.3.1 Reconciliation of Linked Trades

The HKTR perform reconciliation process by matching the Linking / Matching
Fields of the pair of latest trade snapshots. If the Linking / Matching Fields of the
two snapshots match, the reconciliation result is “Matched”. The example below
illustrates this scenario.

Reporting Party 1 Reporting Party 2
Linked Trade
Day T New Trade A [4———» New Trade B
Linking Procexs

day-end
content matching

Linking / Matching Fields of Linking / Matching Fields of
the Latesi Trade Snapshot A the Latest Trade Snapshot B

reconciliation result: Matched

In this example, both reporting reported “New Trade” and linked on Day T. The
Linking / Matching Fields of the two trade snapshots afterwards conducted matching
process.

Once they are matched, the reconciliation result will show “Matched”. When the
trade snapshot pairs under reconciliation cannot be matched, system will create
“Unmatched” alert to corresponding reporting parties in the Participant
Reconciliation Discrepancy Reports.
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8.3.2 Reporting of Linking / Matching Fields

Continued from the above example, on Day T+1, Reporting Party 1 reported an
“Amendment” Trade action with change on Linking / Matching Fields while
Reporting Party 2 did not.

Reporting Party 1 Reporting Party 2

Trade Snapshot A Trade Snapshot B

v

Amendment Trade
Event A"

Day T+1 {with changes in Linking £

Matching Fields)

deav-end

cantent matching

Linking / Matching Fields of Linking / Matching Fidlds of
the Latest Trade .‘_;'.'rer.'\'.":r[H A the Laress Trade S-‘-’dan'w H

reconciliation result: Unmatched

Amendment Trade
Event B’
{with changes in Linking /
Day T'+2 Marching Fields)

day-end
confent matching

Trade Snapshot A’ Trade Snapshoi B’

reconciliation result: Matched

The updated on Trade Snapshot A’ will lead to the change of reconciliation result
from "Matched” to "Unmatched”. In view of the unmatched trade in the
Reconciliation Discrepancy report, Trade Party 2 reported Trade action B’ on Day
T+2 and updated the trade snapshot to B’. The Linking / Matching Fields of the two
trade snapshots matched and the reconciliation result became “Matched” again.
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8.3.3 Reconciliation of Unlinked Trades

The reason for unlinking can be (i) one party reported the trade only or (ii) both
parties reported the trade but unmatched linking sets led to unsuccessful linking.
HKTR classified both scenarios as “Trade Not Found”.

Under the reconciliation process, system will distribute the “Trade Not Found” alert
to the corresponding report according to the institution type of both reporting party.

The diagram below illustrates the reconciliation process conducted for the unlinked
trade.

Reporting Party 1 Reporting Party 2

™ Trade not yet |

(Unlinked) | Unmatched
) | linking set _!

Day T

day-end CTRD2613 -
e . Reconciliation
Reconciliation Discrepency Report
Unlinked trade Process
hot as of CTR|_32614_-
snaps Uncertain Unlink
Day T Report

reconciliation result: trade not found

After the reconciliation process, the unlinked trade will be alerted either in the
“CTRD2613 - Participant Trade Reconciliation Discrepancy Report - 1SO 20022
(Interim)” or “CTRD2614 - Participant Uncertain Unlink Report - 1SO 20022
(Interim)”. For details, please refer to Appendix C.2.5 and C.2.6 respectively.
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8.4

Reporting Timeframe and Late Reporting Determination

Reporting parties are responsible to observe the latest regulatory requirements on
trade reporting timeframe in Hong Kong from time to time. The information
contained in this report is subject to change and should not be relied upon without
verification.

In view of this, failing to report Trade action request within the time range may be
determined as late reporting in HKTR. Conversely, if the reported Trade action is
not subjected to late reporting determination or reported within general reporting
timeframe or reported in the special situation under grace period, such event request
will not be determined as late in the HKTR.

8.4.1 Trade actions Subjected to Late Reporting Determination

To conform to the reporting timeframe requirement, the HKTR will conduct late
reporting determination on the reported Trade action with the reference on reporting
time and corresponding time of the action types.

8.4.2 General Reporting Timeframe

Under normal situations, Trade actions have to be reported on or before Day T + N,
where T is the event date of the new trade and post-Trade action and N is the
“Reporting Timeframe” (the no. of days allowed by the regulator which the reported
Trade action will not be treated as late submission under general reporting
timeframe).

Reporting parties are responsible to observe the latest regulatory requirements on
trade reporting timeframe in Hong Kong and please be reminded that the general
reporting timeframe will not be applied if grace period under special situation takes
effect.

For all trade and post Trade actions that are submitted after the end of Regulatory
Reporting Timeframe (Day T + N), the HKTR will flag the Trade actions as “late
submission”.

Reporting Timeframe: Late Submission:
Trade events happened on Day T should be Reporting after Day T +N will be
reported within this timeframe. considered as late submission.
| |
[ | |
EventDay End of
(Day T) Reporting Timeframe
(Day T+N)
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The derivation of date T + N excludes Saturdays, Sundays and system defined
holidays. Tentatively, predefined holidays will be set by the HKMA through the Ul

parameter maintenance function. An example is constructed and illustrated below:

January 20x2
Sun Mon Tue Wed Thu Fri Sat
31/12 1 2 3
4 5 6 7 8 9 10
11 12 13 14 15 16 17
18 19 20 21 22 23 24
25 26 27 28 29 30

Assume reporting timeframe is T+2 and 1 January 20x2 is a system defined holiday.
For a new trade which is executed on 31 December 20x1, the reporting party has to
report such a new Trade action to the HKTR on or before 5 January 20x2. Please
note that Saturday, Sunday and system defined holidays are excluded.
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9.1

RECTIFICATION OF REPORTING TRADES

Reporting party may have to rectify the reported trade details when error is made or
when there is update on field value due to the updating of market standard or of
certain legitimate reasons in accordance with the latest regulatory requirement.

Reporting party has to select the proper rectification approach in light of the situation
involved to achieve the modification purpose.

NOTE: Reporting Party has to observe the respective regulatory requirement on
correction and market standard updates in order to choose which approach to use.

Correction of Trade Details

One of the usual approaches is to make use of the combination of “Action Type”
“CORR” and “Event Type” Blank Trade action for correcting trade details to the

latest position of the transaction. Another approach is to use “Action Type” “MODI"
and “Event Type” “TRAD” Trade action for filling in previously not available
missing information.

Below are the examples which cannot be achieved through reporting an amendment
event:

1. Changing non-amendable fields, e.g. Asset Clas, Execution timestamp, Entity
responsible for reporting, Unique Transaction Identifier (UTI). Please refer to
AIDG Section 2.2.2 for details of the non-amendable fields.

2. Modifying prior Trade actions (i.e. Trade actions which are not the most recent)

3. Cancelling a reported Trade action

4. Inserting a missing event before the most recently submitted Trade action
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9.2

Change of Trade Party ID Scheme Code

Party 1D may change or subject to update after the trade is reported to the HKTR by
reporting party. To facilitate such changes, the HKTR can opt to utilize MODI action
requests for the change of Party ID.

9.2.1 Change of Party ID for Individual Trades

MODI action requests for the change of Party ID can only apply trade by trade on
each trade record. Note that only the following changes are allowed:

1. Change of an active TR Entity without reporting service and originating party
to a non-TR entity, provided that the ID type used is not maintained in the TR
Entity;

2. Change of a closed TR Business Entity to a non-TR entity.

3. Change of a non-TR entity to a TR Participant, active TR Business Entity or
non-TR entity.

4. Change active TR entity to non-registered party, provided that the party type
and 1D used match with the original trade.

5. Change the mapped Party ID to another mapped Party ID within the same TR
Entity.

For example, a reporting party has reported User defined Code for its counterparty
which is a non-TR entity. For some reasons, the counterparty has become a TR
Business Entity with TR Entity ID. The HKTR allows the reporting party to update
the counterparty's ID code from User Defined Code to TR Entity ID through an
Amendment request.

For the other changes of Party ID which is not mentioned above, reporting party can
refer to the amending approaches (ii) mentioned in Section 9.1.

For details of the requirement on the updates of counterparty reference codes, please
refer to the Reference Manual published by the HKMA.

NOTE: It is important to update the HKTR on any changes in party identifiers since
distinct identifiers may lead to identification failure and rejection in trade reporting.
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9.2.2 Reporting of Outdated ID Code

There may be situations that the reported Party ID has been somehow removed by
the corresponding TR Entity that the reporting party may not be noticed of such
changes and continue to report post Trade actions with the outdated 1D code.
Reporting party please refer to the below outcomes if outdated ID code is reported.

(System will keep the trade be linked and mapped to the original TR Entity if no post
Trade action is applied.)

Counterparty with outdated code

For New Trade reporting, if the reporting party reports the outdated ID code of
counterparty and such ID code has not been assigned to another active TR Entity, the
Trade action will be accepted. If the ID code has been assigned to another active TR
Entity, the trade will also be accepted in which reporting party has to be aware that
the counterparty may not be the intended one.

For post Trade action , provided that the counterparty outdated 1D code reported is
the same as the last reported one, such Trade action can still be accepted. However,
if the outdated counterparty 1D code has already been assigned to another active TR
Entity in HKTR-R, reporting of such code will be regarded as the changing of Party
ID from a TR Entity to another TR Entity which is not allowed and will be rejected.

Reporting For with outdated code

Although the reporting of counterparty outdated 1D code can still be accepted if such
code has not been newly assigned, it does not apply to the reporting for case. In
regardless of the outdated ID code has been assigned to another active TR Entity or
not, all Trade actions will be rejected including the one with originating relationship
once outdated reporting for 1D code is reported.
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10.

10.1

10.2

10.3

VALUATION

Overview

To align with global regulatory requirements and facilitate systemic risk assessment,
the regulators mandate the trade reporting parties to report MTM valuation
transaction information.

Scope of Valuation Reporting

While trade contract details currently reported provide economic terms to the
regulators, valuation data supplementary to the economic terms supplies further up-
to-date information for risk assessment. For this reason, reporting parties need to
provide valuation transaction information for the corresponding reported trade.

Reporting Timeframe and Grace Period Arrangement

TR Trading Participant is only able to start reporting MTM valuation data on or after
the system parameter “MTM valuation reporting effective date”. There are 2
characteristics about this effective date:

e No submission on MTM valuation data is allowed before the effective date.
e No MTM valuation data with valuation date before the effective date is allowed.

Reporting parties are responsible to observe the latest regulatory requirements on
valuation reporting timeframe in Hong Kong from time to time and report the
corresponding valuation event within a suitable time range. Failing to report the
valuation request within the time range may be determined as late reporting in HKTR.
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10.4

The above behaviour can be summarized as follows:

MTM valuation reporting
effective date

Valuation data 1 Valuation data 2 Valuation data 3 Valuation data 4
Submission of Submission of Submission of Submission of
Valuation data 1 Valuation data 2 Valuation data 3 Valuation data 4
(T+2) (T+2) (T+3) (T+2)

Assume Regulatory Reporting Timeframe is T + 2,

e Submission of valuation data 1 is rejected (identified by red cross above)
because it is submitted before the MTM valuation reporting effective date.

e Submission of valuation data 2 is rejected because the valuation date of data is
before the MTM valuation reporting effective date.

e Submission of valuation data 3 is accepted, but is marked as “late submission

valuation data” (identified by yellow cross above) because it is submitted on T
+ 3.

e Submission of valuation data 4 is accepted, as it is submitted within T + 2.

Valuation Data Record Type

The following sub-sections depict the definition of various MTM valuation data
record types.

10.4.1 Valuation Request and Identifiers
Valuation requests refer to the action request for reporting valuation data in HKTR.

The following valuation action is supported by the TR system, which is the basic
units of submission of valuation data in HKTR.

Action Type Definition / Description

Valuation (VALU) | An update of a valuation of a transaction. There will be no
corresponding Event type.

For valuation reporting, the reporting party has to input a “Technical Record
Identification” to each valuation trade action record, it is a unique identifier
assigned by the reporting party to identify the reported valuation trade action.

Moreover, TR system will generate another unique reference called “TR Valuation
Action Reference” and assign to the valuation trade action once it has been

processed and accepted by the system.

For the format of the system generated “TR Valuation Action Reference”, refer to
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10.5

section 10.5.5.
10.4.2  Valuation Update

User can report more than one valuation action records for a trade on a particular
valuation day but only the one specified with latest valuation timestamp reflects as
the latest mark-to-market value of the trade on that particular day. If more than one
valuation action specified with the same timestamp in the same day or even in the
same file, the last submitted one will be the latest value of the day.

Capturing Valuation Action Requests
10.5.1 Submission File Format

Each file submitted can contain one or multiple valuation action requests in the
following format:

e XML

The file size, file format, file naming convention, file validation rules and handling
of accepted/ rejected action requests, etc. are stipulated in the AIDG. Users are
reminded that the Valuation Action Request File should conform to the standards
defined in AIDG. If the format of the VValuation Action Request File does not comply
with the standards stipulated in AIDG, the whole Valuation Action Request File may
be rejected.

10.5.2  File Processing

The TR system supports multiple valuation action request files being processed in
parallel if they are submitted for different reporting parties. However, if multiple
request files are submitted for the same reporting party, the request files will be
processed one by one sequentially in the order of file submission to TR system.

For each request file being processed, the batch of messages inside a single file under
processing is consumed in parallel without assuming sequence for efficiency sake.
The system will not ensure the processing sequence of the valuation actions inside a
single file. If participants require HKTR system to execute the valuation actions with
same trade reference and valuation timestamp in sequence, they should submit these
valuation actions in separate files in chronological order.
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10.5.3 Submission Channels

The submission channels for MTM valuation reporting are also the same as those
supported for trade reporting. These include:
e  Straight-through-processing (STP) File Transfer
o SWIFTNet FileAct
o FTS (Connect:Direct over ICLNet)
e Manual File Upload through Ul Function via Internet or SWIFT WebAccess

STP File Transfer is supported for participants to submit valuation data via automatic
electronic means. However, for STP File Transfer, as the delivery sequence by
participants via the transfer channel is not guaranteed to be the same as the sequence
received by HKICL, participants should send a Valuation Action Request File only
after the response file of the previous request is received if they consider processing
sequence as significant.

For manual file uploading, similar to STP File Transfer, participants should send a
Valuation Action Request File after the response screen of the previous request is
shown if they consider processing sequence as significant.

10.5.4  Response files

Same as file submission for trades, for every Valuation Action Request File submitted
to the HKTR system, a response file in the same file format as Valuation Action
Request File will be generated and returned to the HKTR participant via its
originating channel after each individual request has been processed.

The HKTR participants can enquire the status of file capture through the Valuation
Action Request Capture Enquiry.

10.5.5 TR Valuation Action Request Reference

A unique reference is generated by the TR system for each valuation action request.
The format of the reference is VAyyyymmddnnnnnnnnn
where
VA is stand for Valuation Action of ISO 20022
yyyymmdd  is a system date of reference allocation
nnnnnnNnNnn s a system arbitrarily assigned 9-digit running number
corresponding to the allocation batch date mentioned
above

For the Valuation Action Request Reference assigned by the TR system, they cannot
be changed afterwards.
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10.5.6  Correlation of Trade and Valuation Action

Users can provide either a Unique Transaction Identifier or a Unique Transaction
Identifier associated with a TR Trade Reference as trade identifier in the valuation
action in order to correlate with the targeted trades for valuation updates.

If user specifies the trade for update of valuation by Unique Transaction Identifier
only, there may be chance that more than one trades are identified. For example, a
terminated trade and a transferred out trade may carry the same Unique Transaction
Identifier. Due to ambiguity, the system may reject the valuation update action under
this situation. Therefore, if users want to report an update of valuation to the correct
targeted trade, associating a TR Trade Reference to a Unique Transaction Identifier
will be the most favourable since it is always unigque throughout the system.

The system supports users to update the mark-to-market value of a trade currently
open, expired, terminated or transferred out.
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10.6

10.6.1

Processing Logics of Valuation Data

Out-of-sequence Valuation Action Reporting

Unlike trade submission, HKTR system allows out-of-sequence reporting of
valuation action. In simple words, the system allows a valuation action to be
submitted even if another valuation action with later valuation date has already been
submitted and processed previously. This can be illustrated by the diagram below:
Current Date

| Trade Dt = 20250201 |

Val Dt = 20250217
Val = 1M

Val Dt = 20250317
Val = 2M & 2.5M

Val Dt = 20250417
Val = 3M

v

v

v

________

In the above figure,

Valuation Update
Request Ref = 1.1

Val Dt = 20250301
Val = 1.5M

Valuation Update
Request Ref = 1.2

Val Dt = 20250317
Val = 2.5M

e Valuation Request 1.1 is able to add a new valuation data record even if
valuation data with later valuation date 20250317 and 20250417 exist on the

system.

e Valuation Request 1.2 is able to modify an existing valuation data record with
valuation date 20250317 even if valuation data with later valuation date
20250417 exists on the system.

With this feature, participants are now free to update the valuation data snapshots of

any valuation dates at any time.
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10.6.2  Eligibility Checking of Valuation Action

>

In 1ISO 20022 reporting message for valuation, the validation process includes:

Permission Validation

It is the permission related validations for file submission. For example, to check
If the submitting party has permission to submit the request file on behalf of a
reporting party.

File Level Validation

It is the file level validations for a request file. For example, to check if the
request file name follow our request file naming convention or to check the
number of records in the file exceeds the maximum number of records allowed.

Schema Validation

It is the schema validations against the business application header (BAH) and
the business message for valuation reporting (i.e. auth.030). The request file
should be formatted correctly according to the request file structure described in
section Error! Reference source not found. and conform the usage guidelinesd
escribed in Appendix A. If the message contains fields that are not supported by
the system or are not applicable to the corresponding action type of business
message, it will be rejected.

A request file will be rejected as a whole if it is not formatted correctly or failure
to adhere to the schema requirements of the business application header (BAH).

The schema validation of business message (i.e. auth.030) will be validated in
message record level. Failure to adhere to the schema requirements of an
individual valuation message record in a file will not lead to the whole file being
rejected.

Core Validation

It is the core validation of the system in data capture. For example, to check if
the targeted trade exists and the status is not errored for a valuation action.

Business Validation on Data Elements

It is the business validations on data elements in both header and business
message. It validates the data type, format, allowable values and the business
rules associated with each data element. For example, to check if the Valuation
timestamp is a future timestamp.
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10.7

10.8

Access Control for Vauation Reporting

Once the access right of submitting of valuation data is granted, the reporting and
accessing of valuation data is highly related to the role that the TR participant has on
the trade that the valuation data is referring to.

That is, (i) the reporting party of the trade can always submit the corresponding
valuation request; (ii) Appointed agent can submit valuation request on behalf of a
reporting party if and only if the correlated trade is initial launched by the appointed
agent.

Missing valuation

Missing valuation data refers to valuation data that is expected to be reported by the
party but found missing on the HKTR system. In addition, trades will be treated as
having missing valuation data if the MTM valuation which are missing within 30
calendar days per transaction.

# | ReportID Report Name Description

1. | CTRD2712 Participant Missing | This report shows the list of trades
Valuation Data | with missing valuation data for the
Report - 1SO 20022 | reporting participant.

For the details of the report, please refer to User Manual for Participants (Trade
Functions - Reporting Service - Appendix (ISO 20022)).
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11.
11.1

11.2

11.3

11.4

MARGIN AND COLLATERAL REPORTING
Overview
Regulatory requirements mandate reporting of data elements related to collateral and
margins. A margin and collateral record can be associated with one particular trade
(transaction level basis) or a set of trades (portfolio basis).

Margin and collateral Request and Identifiers

The following margin and collateral actions are supported by the TR system:

Action Type Definition / Description

Collateral or An update to collateral margin data. There will be no

Margin update corresponding Event type.

(MARU)

Correct (CORR) | A correction of erroneous data of a previously reported
collateral or margin data.

For margin and collateral reporting, the reporting party has to specify a “Technical
Record Identification” to each margin and collateral trade action record, it is a unique
identifier assigned by the reporting party to identify the reported margin and collateral
trade action.

Moreover, TR system will generate another unique reference called “TR Margin and
Collateral Action Reference” and assign to the margin and collateral trade action once
it has been processed and accepted by the system.

Margin and Collateral Uapdate

In 1ISO 20022 data reporting of margin and collateral, user can report more than one
margin and collateral records on a particular collateral day but only the one specified
with latest collateral timestamp reflects as the latest collateral record on that particular
day. If more than one margin and collateral action specified with the same timestamp
in the same day or even in the same file, the last submitted one will be the latest value
of the day.

Format of TR Margin and Collateral Action Reference
The format of the Margin and Collateral Action Reference is MAyyyymmddnnnnnnnnn

where
MA is stand for margin and collateral action of ISO 20022
yyyymmdd  is a system date of reference allocation
nnnnnnnnn s a system arbitrarily assigned 9-digit running decimal
number
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11.5

File Processing and Processing Logics of Margin and Collateral Data

The TR system supports multiple margin and collateral action request files being
processed in parallel if they are submitted for different reporting parties. However, if
multiple request files are submitted for the same reporting party, the request files will
be processed one by one sequentially in the order of file submission to TR system.

For each request file being processed, the batch of messages inside a single file under
processing is consumed in parallel without assuming sequence for efficiency sake. The
system will not ensure the processing sequence of the margin and collateral actions
inside a single file. If participants require HKTR system to execute the margin and
collateral actions with same trade reference and collateral timestamp in sequence, they
should submit these margin and collateral actions in separate files in chronological
order.
11.5.1  Out-of-sequence Margin and Collateral Action Reporting

Similar to valuation action reporting, HKTR system allows out-of-sequence reporting
of margin and collateral action. In simple words, the system allows a margin and
collateral action to be submitted even another margin and collateral action with later
margin and collateral date has already been submitted and processed previously.

This can be illustrated by the diagram below:
Current Date

Execution Dt =

Col Dt = 20250217
20250201 Val = 1M

Col Dt = 20250317
Val = 2M;> 2.5M

Col Dt = 20250417
Val 3 3M

v v

________________

In the above diagram,

: i

Collateral or
Margin Update
Request Ref = 1.1
Col Dt = 20250301

Collateral or
Margin Update
Request Ref = 1.2
Col Dt = 20250317

e Collateral or Margin update Action 1.1 is able to add a new margin and collateral
data record on 20230301 even if margin and collateral data with later collateral

date 20230317 and 20230417 exist in the system.

e Collateral or Margin update Action 1.2 is able to modify an existing margin and
collateral data record with collateral date 20230317 even if margin and collateral
data with later collateral date 20230417 exists in the system.
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With this feature, participants are now free to update the margin and collateral data
snapshots of any collateral dates at any time.

11.5.2  Eligibility Checking of Margin and Collateral Action

In ISO 20022 reporting message for margin and collateral, the validation process
includes:

» Permission Validation

It is the permission related validations for file submission. For example, to check if
the submitting party has permission to submit the request file on behalf of a reporting

party.
» File Level Validation

It is the file level validations for a request file. For example, to check if the request
file name follow our request file naming convention or to check the number of
records in the file exceeds the maximum number of records allowed.

» Schema Validation

It is the schema validations against the business application header (BAH) and the
business message for margin and collateral reporting (i.e. auth.108). The request file
should be formatted correctly according to the request file structure described in
section 4.4.2 and conform the usage guidelines described in Appendix A. If the
message contains fields that are not supported by the system or are not applicable to
the corresponding action type of business message, it will be rejected.

A request file will be rejected as a whole if it is not formatted correctly or failure to
adhere to the schema requirements of the business application header (BAH).

The schema validation of business message (i.e. auth.108) will be validated in
message record level. Failure to adhere to the schema requirements of an individual
margin and collateral message record in a file will not lead to the whole file being
rejected.

» Core Validation
It is the core validation of the system in data capture. For example, to check if the

targeted trade exists and the status is not errored for a transaction level basis margin
and collateral message.
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11.6

11.7

» Business Validation on Data Elements

It is the business validations on data elements in both header and business message.
It validates the data type, format, allowable values and the business rules associated
with each data element. For example, to check if the Collateral timestamp is a future
timestamp.

For more details of the validations, refer to Appendix B.
11.5.3 No Linkage between Trade and Margin / Collateral Data

For margin and collateral data reporting in ISO 20022, there is no linkage
constructed between margin and collateral data and the underlying base trades.
Thus, the traceability from base trade to margin and collateral data and vice
versa is not achievable.

Margin and Collateral Data Reporting on a Transaction Level Basis

A margin and collateral data is either at transaction level basis or portfolio basis. A
transaction level basis margin and collateral data associated with one particular trade
only.

When reporting a transaction level basis margin and collateral message, the Unique
Transaction Identifier (e.g., Global UTI, UTI-USI or UTI-TID) must be populated and
no collateral portfolio code is allowed.

A transaction level basis margin and collateral message will only be accepted if there
is a base trade that matches the collateral submission (unique transaction identifier +
reporting counterparty + other counterparty must match). Moreover, the status of the
base trade must be “Open”, “Expired”, “Terminated” or “Transferred Out”, the message
will be rejected otherwise.

Margin and Collateral Data Reporting on a Portfolio Basis

A portfolio basis margin and collateral data associated with a set of trades, i.e. a
portfolio.

In a portfolio basis margin and collateral message, the unique transaction identifier must
not be populated but has to be reported with a portfolio code. TR system accepts two
types of portfolio codes, one is Collateral portfolio code, and another is Initial margin
collateral portfolio code and / or Variation margin collateral portfolio code. If either
one of these types is populated, the submission will be classified as a portfolio basis
data reporting.

In phase 1, portfolio basis margin and collateral message will not be validated for the
existence of any underlying base trades which contain the given portfolio code. In other
words, no validation will be performed against the underlying base trades.
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11.8

Reporting Timeframe

Similar to valuation reporting, reporting parties are responsible to observe the latest
regulatory requirements on margin and collateral reporting timeframe in Hong Kong
from time to time and report the corresponding margin and collateral actions within
a suitable time range. Failing to report the margin and collateral actions within the
time range may be determined as late reporting in HKTR.
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12.

12.1

TRADE AND ISO DATA ARCHIVING

Archiving is a system process that involves removing outdated data from online
access. This section outlines the archiving procedures, along with the data retention
periods for archived trades, valuation, and margin and collateral data reported in the

ISO format.

When a trade reaches the end of its reporting cycle which is indicated by the trade
state of Expired, Terminated, Transferred Out or Errored, the system allows these
inactive trade to remain in the system for another 3 months. After that, the trade will
be removed from the online media and archived to the offline media like tape. No
direct access, enquiry and reporting of subsequent action is allowed once the trade
record has been archived.

Trade Data Retention Period

A trade will never be archived if it is still active (the trade state being "Open") and
always available for online access e.g. update, enquiry or online reports.

For trade data archiving mechanism, only trades inactive for a period beyond the 3
months retention period is extracted for archiving. A trade is deemed inactive if its
status is Expired, Terminated, Transferred Out or Errored. System determines an
inactive trade for archiving by calculating the period of retention from an
Archiving Reference Date as follows:

Trade State Archiving Reference Date

Expired Expiration Date

Terminated Event Timestamp of last Terminate (TERM) action
Transferred Out Action Date of Transferred Out action

Errored Action Date of Errored action

If an inactive trade is determined to be archived, its dependent trade actions,
valuation data records will also be archived as a whole.

The following example illustrates how an inactive trade been determined to be
expired for archiving.

So, the system archives a trade by referencing the archiving reference date instead
of the submission date. For example, a trade is terminated with an event timestamp
of 7" July 2025 and the reporting party reports the trade action on 9™ July 2025
according to T+2 reporting principle. The system will archive the trade 3 months
after 7" July 2025 rather than 9" July 2025.

Below is a graphic illustration of above archiving reference date:
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12.2

REPORTING

TRADE === REPORT ARCHIVE
END-OF-LIFE SUBMISSION DATE
DATE DATE .
& & o
7TH 9TH 3MONTHS
JULY 2025 JULY 2025 AFTER 7TH
JULY 2025

Valuation Data Archiving on Active Trade

The associated valuation records to a trade are subject to archiving even if the trade
remains active and within the 3 months retention period of a trade record.

Under the current reporting requirements, reporting entities are required to report
daily valuations. System employs a 6_months retention period for determining
archiving eligibility. And the archiving reference date is the valuation date of
respective valuation data record.

Valuation data within the most recent 6 months (those with valuation dates ranging
from six months prior up to the current business day) will not be archived.

For valuation records older than 6 months from the current business day, only the
valuation data for the last business day of each month during the trade’s reporting
lifecycle will be retained for online access. All other valuation data will be archived.
The following example illustrate the archiving process for valuation data.

For example, the system date is 24" August 2025. All valuation data records with

valuation date ranged from 24" February 2025 and upto 24" August 2025 will be
available for online access.

The valuation data record with the following valuation dates beyond retention
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period will be retained and archived as follows:

Valuation Date Retained / Remark
Archived
i Valuation data earlier than 24
127 January 2025 | Archived February 2025 will get archived
As 28" January is the last business
28 January 2025 Retained day of th? month, j[he month-e_nd
record will be retained for online
access
29 January — 23 Archived Valuation data earlier than 24"
February 2025 February 2025 will get archived
24 February — 24 . Valuation data W|tr_nn the m_ost
Retained | recent 6 months will be available for
August 2025 S
online access
January 2025
Sun Mon Tue Wed Thu Fri Sat
1 2 3 4
5 6 7 8 9 10 11
12 13 14 15 16 17 18
19 20 21 22 23 24 25
26 27 28 29 30 31
February 2025
Sun Mon Tue Wed Thu Fri Sat
1
2 3 4 5 6 7 8
9 10 11 12 13 14 15
16 17 18 19 20 21 22
23 24 25 26 27 28

The aforementioned valuation data archiving process for active trades does not
apply to valuation records for inactive trades. Once a trade becomes inactive and
is subject for archiving, the entire valuation data record will be archived together

with the inactive trade itself.
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12.3

Margin and Collateral Data Archiving

Archiving of margin and collateral information is based on the event date (derived
from the Event Timestamp data element, which is known as Event Date in the
auth.108 ISO 20022 message standard) serving as the archiving reference date.
Archiving behavior varies depending on whether the archiving reference date falls
within one of the following periods relative to the current date:

Period From Period To Archiving Action
Any 12 months  from | To be archived
current day - 1 day
12 months from |6  months  from | To be archived except month-end
current day current day - 1 day margin & collateral data record
6 months from | Current day To be retained
current day

Similar to the valuation data archiving process, month-end (last business day of the
month) margin & collateral data record will be retained for online access.

Once a margin and collateral is determined to passed the retention period, the
margin and collateral data record, together with its associated margin and collateral
action record (MARU), will be archived altogether.

For example, if today is 12! October 2025 (SUN), any margin and collateral data
on or after 12" April 2025 would be retained, but the data before 121 April 2025
and after 11" October 2024, except the last record of the month, and all data before
12" October 2024 would be archived.
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Below is the timeline to illustrate above scenario:

After 6 - 12 months 6 months
12 months & months current day
Archived Partially Archived Retain Data
| Only the last record of each month is retained |
12 October 12" April 12" October
2024 2025 2025

[

last record of month

|

n2

last record of manth

[ s Mon Tuel Wed T P If—\ [ sun Tue  Wed  Th Frl sat_ |
Event Date Retained / | Remark
Archived
1%t-11% October 2024 Archived Date earlier than 12! October 2024
14" October 2024 Archived Date between 12" October 2024 and
11" April 2025
Not the last record on October 2024
15" October 2024 Retained Date between 12" October 2024 and
11" April 2025
Last record on October 2024
24" January 2025 Retained Date between 12" October 2024 and
11" April 2025
Last record on January 2025
25" January 2025 Archived Date between 12" October 2024 and
11™ April 2025
Not the last record (business date) on
January 2025
11" April 2025 Archived Date between 121" October 2024 and
11™ April 2025
Not the last record on April 2025
12" April 2025 Retained Date on 12™" April 2025

* If no record submitted for the whole month (i.e. Nov), it will be treated as no record

for Nov
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12.4

Special Situations for Archiving

The archiving process is based on the archiving reference date associated with trade,
valuation, and the submission of margins and collateral records. As a result, there
may be instances in which data records remain in the system beyond their intended
archiving window, when such records are scheduled to be archived in the subsequent
archiving cycle. Examples are provided below.

1) Pending for Report Generation and Processing

The HKTR system generates reports on business days, excluding weekends
(Saturday and Sunday) and public holidays. If a trade action or valuation is reported
on a day that falls outside the scheduled report generation window, the associated
trade action will remain pending until the next available report processing cycle.
In such cases, the system does not proceed with archiving the the trade or its related
trade actions even if it would otherwise be due for archiving, as the trade action is
for report generation.

For example, consider a trade with an expiration date of 7 February 2025, which
was scheduled to be archived during the batch cycle on 11 May 2025 (Sunday).
However, a post-trade action or valuation request is submitted on 10 May 2025
(Saturday), which does not affect the archiving reference date. Since the system
does not generate reports on Sundays, the trade action cannot be processed until
the next business day.

As a result, when the archiving process runs on 11 May 2025 (Sunday), the trade
is not archived under the standard inactive trade archiving rules, due to the
unprocessed dependent trade action. Once the trade action is processed on 12 May
2025 (Monday), the trade will then be archived in the subsequent archiving cycle
on 18 May 2025 (Sunday).

In addition, to ensure the valuation data subject to archiving process are the most
recent of each day, the same date of valuation data of the trade are excluded from
archiving for the date that has valuation data pending for report processing.

For example, an active trade’s valuation with valuation date 12th May 2025 is
supposed to be archived in the batch cycle for 16th November 2025 (Sun).
However, a user reports a valuation request of the same trade with valuation date
12th May 2025 on 15th November 2025 (Sat). When it goes through the archiving
process on 16th November 2025 (Sun), both valuations will not be archived due to
outstanding dependent valuation not yet processed in report generation process.
After the valuation request has gone through the report processing conduct on 17th
November 2025 (Mon), both valuations will be archived in the subsequent
archiving on 23rd November 2025(Sun).
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Similar to valuation, to ensure the margin and collateral data subject to archiving
process are the most recent of each day, the same date of margin and collateral data
are excluded for archiving, when the date has margin and collateral data pending
for report processing.

For example, a margin and collateral with collateral date 12th May 2025 is
supposed to be archived in the batch cycle for 16th November 2025 (Sun), a user
reports a margin and collateral action with collateral date 12th May 2025 on 15th
November 2025 (Sat). When it goes through the archiving process on 16th
November 2025 (Sun), both margin and collateral records will not be archived.
After the margin and collateral action has gone through the report processing
conduct on 17th November 2025 (Mon), both margin and collateral will be
archived in the subsequent archiving on 23rd November 2025(Sun).

Impact on Archiving Due to Expiration Date Update

A reporting entity may submit a trade action that results in a change to the trade’s
lifecycle end date (e.g. the Expiration Date, which is the archiving reference date).
This adjustment can have a direct impact on the archiving timeline, depending on
the direction of the change.

If the updated expiration date is moved to an earlier point in time, resulting in the
trade becoming immediately expired, the system will treat the trade as eligible for
archiving in the next archiving cycle.

Conversely, if the expiration date is extended, thereby prolonging the trade’s life
cycle, the trade will be archived at a later date than originally anticipated, aligned
with the revised archiving reference date.

System Handling of Missed Reporting of a Trade Action to an Archived
Trade

After a trade and its dependent transactions are archived from the system, they can
no longer be subject to any kind of further access. If a user afterwards beware of
any missing post-trade actions to report on that archived trade, the user can no
longer report the post-trade actions since the dependent trade has been archived.

Under this situation, user needs to report the trade and the post trade actions
according to the regulatory requirements and the user can re-use the original UTI
for re-reporting purpose though a new TR trade reference will be assigned by the
system.
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12.5 Generation of Archive Reports
Transactions archived will be exported to various archive reports as follows according
to the transaction types and purposes.
# Report ID # Report Name Description
Archive Files
1. CTRI7111 Trade Archive Request File | Requested archive file lists the
- 1SO 20022 archived trade and its historical
details of a specific trade.
2. CTRI7112 Trade Action Archive Requested archive file lists the
Request File - 1ISO 20022 archived trade actions of a
specific trade.
3. CTRI7113 Valuation Action Archive Requested archive file lists the
Request File - ISO 20022 archived valuation actions of a
specific trade.
4. CTRI7114 Margin and Collateral Requested archive file lists the
Action Archive Request archived margin and collateral
File - 1SO 20022 actions.
* For the archived data file layout & format, please refer to Operating Procedures
for HKTR - User Manual for Participants (Trade Functions - Reporting Service -
Appendix (1SO 20022)) for details.
12.6 Retrieval Criteria for Archived Trade and Valuation Transaction

The table below outlines the criteria for retrieving trade and valuation transaction:

Options | Key Fields for Retrieval | Retrieval Criteria Description
Option 1 | TR Trade Reference Mandatory input of the TR trade reference of
the retrieval trade and valuation
Option 2 | Entity Responsible for Mandatory input of the reporting party of the
Reporting retrieval trade and valuation (In the form of
TR Entity ID)
Unique Transaction Mandatory input of the UTI proprietary 1D
Identifier - Proprietary | of the retrieval trade and valuation
ID
Option 3 | Entity Responsible for Mandatory input of the reporting party of the
Reporting retrieval trade and valuation (In the form of
TR Entity ID)
Unique Transaction Mandatory input of the UTI of the retrieval
Identifier (UTI) trade and valuation
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12.7 Retrieval Criteria for Archived Margin and Collateral Transaction

The archived margin collateral retrieval is independent to archived trade retrieval,
table below outlines the criteria for retrieving the margin collateral transaction:

Options | Key Fields for Retrieval | Retrieval Criteria Description
Option 1 | Entity Responsible for Mandatory input of the reporting party of the
Reporting retrieval margin collateral (In the form of TR
Entity ID)
Unique Transaction Mandatory input of the UTI proprietary ID
Identifier - Proprietary | of the retrieval margin collateral
ID
Option 2 | Entity Responsible for Mandatory input of the reporting party of the
Reporting retrieval margin collateral (In the form of TR
Entity ID)
Unique Transaction Mandatory input of the UTI of the retrieval
Identifier (UTI) margin collateral
Option | Entity Responsible for Mandatory input of the reporting party of the
3# Reporting retrieval margin collateral (In the form of TR
Entity ID)
Initial Margin Collateral | Optional input of the initial margin collateral
Portfolio Code portfolio code of the retrieval margin
collateral
Variation Margin Optional input of the variation margin
Collateral Portfolio collateral portfolio code of the retrieval
Code margin collateral
Note #1: The retrieval records would be matched Entity Responsible for Reporting

with either matched Initial Margin Collateral Portfolio Code or Variation Margin
Collateral Portfolio Code.
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12.8

Archiving of Reports and Response File

Other than the archiving of trade, valuation and margin and collateral data, their
corresponding response file and reports will also be archived and cannot be enquired
via online media.

Once a trade is archived and removed from the online media, it is no longer accessible
by its reporting party and the reporting of subsequent event as well as valuation
request is not allowed and will be rejected by the system. To supplement further
information, the reporting party needs to backload the trade into the system again.

System reports (including both trade related and non-trade related reports) which are
older than 60 calendar days are archived.

Trade action request submission files and response files which are older than 180
calendar days are archived.

Valuation action submission files and response files which are older than 180
calendar days are archived.

Margin and collateral submission files and response files which are older than 180
calendar days are archived.
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13.

13.1

REPORTS

The HKTR generates two kinds of reports: business reports and administrative
reports. This section describes business reports that are related to trade data. For
administrative reports related to administrative information, please refer to Appendix
C in Administrative Functions.

Business reports covered only system reports in the current phase.

System Reports

System reports will be generated after the day end batch processing. Reporting party
can make use of these reports to recognize the positions of active trades, reported
trades and Trade actions being modified on that day as well as those reported trades
which fail to link and reconcile etc. For the list of system reports, please refer to
Appendix C.1.2.

For the trades being submitted or updated by the appointed agent on behalf, Reporting
party can make use of Submitter identifier to sort out those Trade actions submitted
by an agent.

User can view/ download the system reports via the “View Report List” UI function
or schedule report delivery via FTS or FileAct. Delivery channel of system reports
can be configured in the “Maintain Report Schedule” UI function. Please refer to
Section 11 in Administrative Functions for report related function in Ul functions.
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14. UI FUNCTIONS - GETTING STARTED

To access the trade functions of the HKTR, users are required to login the HKTR
with their User ID and password.

For further details, please refer to Section 4 “Getting Started” in Administrative
Functions.

STO0L - TESTOO123FIXA (DA)  Build Level: TR20260804-TR2P2-dev

neviuser 2026-08-05 03:14 (H

HUNG KDNG MONETARY AUTHORITY
FhoMwAR

Welcome To Hong Kong Trade Repository System (TR)
de - Last Login Date & Time @ 2026-08-04 18:07:09 (HKT)

Last Login Status : Successful
on Captu

To launch the ISO Ul for transactional information and reported data enquiry, please
click the “I1SO 20022 tab after login:

TESTOO1 - TESTOO123FIXA  2026-08-05

Valuation Capture Hong Kong Trade Repository System (TR) - ISO 20022
Margin & Collateral Capture A

Functions on this page are designed for 150 20022 data only. Please use the legacy page for legacy non-150 data.
Trade Information

V0.0.1.0 [DA#202608041038] © 2024 Hong Kong Monetary Authority. Al rights reserved
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15.

15.1

UI FUNCTIONS — TRADE CAPTURE

This module offers the following functions:

(@ Upload Trade Action Request File
(b) Trade Action Request File Capture Enquiry

These functions allow Users to:

(@ manually upload Trade Action Request Files in XML format; and
(b) enquire the information of the Trade Action Request Files and the processing
results.

Upload Trade Action Request File Function
This function is initiated from:

e Navigation Menu
— by clicking “Trade Capture > Upload Trade Action Request File”

15.1.1 Upload Trade Action Request File

(i) Screen

Trade Capture A

Upload Trade Action Request File

Trade Action Request File
Capture Enquiry

. DA TESTOO1 - TESTOO123FIXA  2026-08-05 09:22 (HKT)
() HONG KONG MONETARY AUTHORITY
&) seeeTER

Trade Capture A Upload Trade Action Request File / Trade Action Request File

(I EER e e L g Trace Action Request File

Trade Action Request File Upload File v
Capture Enquiry

Valuation Capture v * File: Choose File  tregiso-TEST001-20260801-BMIHYTESTNEW202608

Margin & Collateral Capture

[ N

Trade Information

V0.0.1.0 [DA#202608041038] © 2024 Hong Kong Monetary Authority. All rights reserved
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3 HONG KONG MONETARY AUTHORITY

@) Fuomunn

Trade Capture

Upload Trade Action Request File

Trade Action Request File

Capture Enquiry

Valuation Capture

Margin & Collateral Capture

Trade Information

DA

Upload Trade Action Request File Capture Response

Upload Trade Action Request File Capture Response

Result :
File Name :

File Capture Timestamp :

V0.0.1.0 [DA#202608041038]

(i1) Field Description

Uploaded Successfully

= / Upload Trade Action Request File Capture Response

TEST0O1 - TESTOO123FIXA 2026-08-05 09:22 (HKT)

tregiso-TEST001-20260801-BMIHYTESTNEW20260801103200001 xmi

2026-08-05 09:22:46

© 2024 Hong Kong Monetary Authority. All rights reserved

Field Name
[Data Name]

I
/
O

M| Ul
/
O]

Possible
Values

Default
Value

Applicable
To

Remarks

File

M| Text Area

Only one file can be
selected.

In Chrome and Edge,
only the filename is
shown if a file is
selected and “No file
chosen” would be
displayed while no file
is selected.

Browse/Choose File

O | Button

Click to pop up
explorer type dialog to
select file from drive.

In Chrome and Edge,
the button label is
“Choose File” and
shown on the left side
of File field.

*Note:

(iii) Processing Steps

User can perform the following actions:

» Browse/ Choose File

“M” refers to mandatory field for input by User and “O” refers to optional field for input by User.

1. Click the <Browse> button in Internet Explorer or <Choose File> button in

Chrome to locate the Action Request File to be uploaded.
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2. Select the Action Request File and then click the <Open> button in the

“Choose File” dialog.

3. The file path of the selected file is shown in the “File” field.

» Upload

1. Click the <Upload> button to upload the Action Request File located.

Remarks:

- The current upload request file is validated against some quick and simple
rules, such as validation on file name format. Ifitis valid, the upload trade
action request file capture response screen is returned. User can only
upload file with file extension .xml for XML format.

» Reset

1. Click <Reset> button to set all the fields to their original values. This action

allows the user to reset the selection criteria to default values.

15.1.2 View Upload Trade Action Request File Capture Response

(i) Screen

- DA
:\1.,{" G KON MO P

Trade Capture

TR VSIS  Upload Trade Action Request File Capture Response

Trade Action Request File Upload Trade Action Request File Capture Response

Capture Enquiry

valuation Capture Result:
File Name :

Margin & Collateral Capture File Capture Timestamp :

Trade Information

V0.0.1.0 [DA#202608041038]

TESTOO1 - TESTOO123FIXA 2026-08-05 09:22 (HKT)

= / Upload Trade Action Request File Capture Response

Uploaded Successfully
tregiso-TEST001-20260801-BMIHYTESTNEW20260801103200001 xmi
2026-08-05 09:22:46

© 2024 Hong Kong Monetary Authority. All rights reserved
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(ii) Field Description

Field Name
[Data Name]

M| Ul Possible Default Applicabl | Remarks
Values Value eTo

O\

I

/

@]
Result o] Text Area The result of the upload
request file and the
value is “Uploaded

Successfully”.

It should be noted that
“Uploaded
Successfully” indicates
the file uploading is
finished but has no
indication on whether
the capture of file as
well as individual action
request inside are
rejected or accepted.
Such information
should be inquired
through the Trade
Action Request File
Capture Enquiry instead
or through processing of
response file.

File Name (0] Text Area The name of the
uploaded file.

File Capture ] Text Area The date and time at
Timestamp which the system
captures the file and
initiates subsequent
processing.
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15.2 Trade Action Request File Capture Enquiry
This function is initiated from:
e Navigation Menu
— by clicking “Trade Capture > Trade Action Request File Capture Enquiry”
15.2.1  Selection Criteria of Trade action Request
(i) Screen
‘?{{ A AT DA TEST001 - TES OOIZi—\?: .“/;ZEO:Zc-rja';]iCiE‘ZJ (HKT)
Trade Capture A ade Action Request File Captu Trade Action Request File Capture
Upload Trade Action Request File Trade Action Request File Capture
Selection Criteria e
Capture Enquiry
valuation Capture v Submitting Party: TEST001 - TESTOO1
Margin & Collateral Capture Reporting Party: -1 "§‘
- File Capture Timestamp From: 2026-08-04 09:24:08 To: 2026-08-05 09:23:08
Trade Information File Name:
File Reference:
Processing Status: --All--
Submission Channel: --All--
. -
V0.0.1.0 [DA#202608041038] © 2024 Hong Kong Monetary Authority. All rights reserved
(i) Field Description
Field Name I | M| Ul Possible Default Applicabl | Remarks
[Data Name] |/ Values Value eTo
O| o
Submitting Party o] Text Area

[TR Participant ID
- Participant Short
Name]
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Field Name I | M| Ul Possible Default Applicabl | Remarks
[Data Name] /|1 Values Value eTo
0|0
Reporting Party I | M| ListBox | Possible “All” *For searching rejected
[TR Participant ID Select values are action requests due to
- Participant Short Participan “All” and unauthorized submitting
Name] t (Helper thos'e ' party for thg reporting
Function) participants party or action requests
authorizing for those clients with
the expired agent
submitting relationships, “All”
party for must be selected.
request
submission
on behalf
of them
with the
rights
“Trade
Submission
via Ul
Upload” or
“UI Full
Functions”
granted.
For CO
user, all
participants
in TR are
listed.
File Capture I | O| Text Area Current The date and time when
Timestamp From Date date and the request file is
Time time from captured.
Calendar 00:00:00
Control to current
time.
To I | O| Text Area
Date
Time
Calendar
Control
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Field Name
[Data Name]

o\_

~

ul

Possible
Values

Default
Value

Applicabl
eTo

Remarks

File Name

Text Area

The file name of the
uploaded file.

Wildcard search is
supported.

*For searching rejected
action requests due to
invalid file name
format, blank or the
system assigned file
name
“INVALID_FILE_NA
ME” should be entered
instead of the original
file name.

File Reference

Text Area

This criteria field allows
user to select one
particular activity by
specifying the file
reference specified in
data content of the trade
action request file.

Wildcard search is
supported.

*For searching rejected
action requests due to
invalid file reference,
blank or
“INVALID_FILE_REF
ERENCE” should be
entered instead of the
original file reference.

Processing Status

[Request File
Capture Processing
Status]

Dropdow
n List

- All
- Finished

-In
Progress

- Rejected

“All”

Submission
Channel

Dropdow
n List

- All
-FTS

SWIFTNet
FileAct

- Web
Upload

“All”
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Field Name I | M| Ul Possible Default Applicabl | Remarks
[Data Name] /|1 Values Value eTo
0|0
User ID I [ O Text Area Applicable | User ID of the user who
[User ID] to performed the file
Submissio | upload via Ul Upload
n Channel | function.
“Web . If specified, it expresses
Upload an implicit search
only. criterion to filter out
trade action request file
capture activities which
are not submitted via Ul
Upload function.
*Note: “M” refers to mandatory field for input by User and “O” refers to optional field for input by User.

(iii) Processing Steps
User can perform the following actions:
» Search

1. (Optional) Click the list box of “Reporting Party” to select the Reporting
Party of the trade.

2. (Optional) Enter the File Capture Timestamp.
3. (Optional) Enter the File Name.
4. (Optional) Enter the File Reference.

5. (Optional) Click the list box of “Processing Status” to select the file
processing status.

6. (Optional) Click the list box of “File Format™ to select the file format.

7. (Optional) Click the list box of “Submission Channel” to select the file
submission channel.

8. (Optional) Enter the User ID.
9. Click <Search> button.
10. Trade action Request record(s) which match(es) the selection criteria is/are

displayed. If no Trade action Request record is found, the following pop-up
message dialog box will be displayed.
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truat.cmu.org.hk says

Record not found.

> Reset

1. Click <Reset> button to set all the fields to their original values. This action
allows the user to reset the selection criteria to default values.

15.2.2  Search Result of Trade action Request

(i) Screen

7,

e Capture Trade Action Request Fike Capture List
Trade Action Request File Capture List

Trade Action Request File Trade Action
pture Eng

(i) Field Description

Field Name I | M| Ul Possible Applicable To | Remarks
[Data Name] [/ Values
O| O
Reporting Party O Text Area Participant ID of the
[TR Participant 1D] reporting party.
File Capture o] Text Area The date and time when the
Timestamp request file is captured.
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Status]

Field Name I | M| Ul Possible Applicable To | Remarks
[Data Name] |/ Values
OO

File Reference O Text Area “INVALID FILE REFER
ENCE” is displayed if user
submitted a file with invalid
file reference or does not
provide one.

File Name @) Text Area “INVALID FILE NAME”
is displayed if user
submitted a file with invalid
file name.

Submission Channel | O Text Area | - SWIFTNet

FileAct
-FTS
- Web Upload

Processing Status O Text Area | - Rejected The processing status of the

[Request File - In Progress whole request file.

Capture Processing - Finished

The values can be:

Rejected - The preliminary
file level checking was
failed; error code was shown
in “Error” field of the same
record.

In Progress - Processing of
individual action request(s)
is in progress

Finished - All action
requests inside the request
file captured and the
processing result of
individual action request is
reflected in the response
record of the response file.
It should be noted that
“Finished” indicates the file
processing is finished but
has no indication on
whether each action request
is rejected or accepted.
Such action request level
information should be
inquired through processing
of response file instead.
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Field Name I | M| Ul Possible Applicable To | Remarks
[Data Name] AL Values
OO
Error @) Text Area Display “-” Display the error code in
[Error/Reason (Hyperlin Withou't . hyperlink if_request file
Code] k) hyperlink if the | level exception happens.
file is not
rejected. . .
It should be reminded it
does not indicate exception
of processing individual
trade action request file.
No. of Request 0 Text Area Display "-" if Display the number of
Rejected request file rejected and system
level exception | cancelled trade action level
happens. request record that shown in
the response file.
Response File O Text Area Display “-” Display the response file
(Hyperlin without name returned to user in
K) hyperlink if hyperlink.
there is not any
response file or
the file is not
yet generated
or the file is
archived.

(iii) Processing Steps
User can perform the following actions:

» Error Hyperlink

1. Click the hyperlink in the “Error” field.
2. A pop-up window displaying the error description will be provided.

> Response File Hyperlink

1. Click the hyperlink in the “Response File” field.

2. User will be prompted to do any one of the followings:
e open the file;
e save the file to the local workstation; or
e cancel the action.
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16.

16.1

UI FUNCTIONS - VALUATION CAPTURE

UI Functions - Valuation Capture Overview
This module offers the following functions:

(@ Upload Valuation Action Request File
(b) Valuation Action Request File Capture Enquiry

Valuation Capture A

Upload Valuation Action Request
File

Valuation Action Request File
Capture Enquiry

These functions allow Users to:
(@ manually upload Valuation Action Request Files in XML format; and

(b) enquire the information of the Valuation Action Request Files and the
processing results.

16.1.1 Upload Valuation Action Request File Function
This function is initiated from:

e Navigation Menu
— by clicking “Valuation Capture > Upload Valuation Action Request File”
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16.1.1.1 Upload File

(i) Screen

_ DA TESTOO1 - TESTOO123FIXA  2026-08-05 10:45 (HKT)
(G HONG KONG MONETARY AUTHORITY
%) swemwmR

Trade Capture & oad Valuation Action Request File / Valuation Action Request File

Valuation Capture Valuation Action Request File

Upload Valuation Action Request Upload File i
File

Valuation Action Request File * File: Choose File | vreqiso-TESTO01-20260801-VIn18_test15031501001.xml
Capture Enquiry
Margin & Collateral Capture v
© 2024 Hong Kong Monetary Authority. All rights reserved
(ii) Field Description
Field Name I [ M| Ul Possible Default Applicabl | Remarks
[Data Name] |/ Values Value eTo
Oo| O
File I | M| Text Area Only one file can be
selected.

In Chrome and Edge,
only the filename is
shown if a file is selected
and “No file chosen”
would be displayed
while no file is selected.

Browse/Choose I | O| Button Click to pop up explorer
File type dialog to select file
from drive.

In Chrome and Edge, the
button label is “Choose
File” and shown on the
left side of File field.

*Note: “M” refers to mandatory field for input by User and “O” refers to optional field for input by User.

(iii) Processing Steps
User can perform the following actions:

> Browse/Choose File

1. Click the <Browse> button in Internet Explorer or <Open File> button in
Chrome to locate the Action Request File to be uploaded.
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2. Select the Action Request File and then click the <Open> button in the “Choose
File” dialog.

3. The file path of the selected file is shown in the “File” field.
» Upload
1. Click the <Upload> button to upload the Action Request File located.
Remarks:
- The upload request is validated against some simple rules, such as file
name format. Only files in XML formats can be uploaded.

» Reset

1. Click <Reset> button to set all the fields to their original values. This action
allows the user to reset the selection criteria to default values.
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16.1.1.2 Upload Valuation Action Request File Capture Response

(i) Screen

INETARY AUTHORITY

()

Trade Capture

Valuation Capture

Upload Valuation Action Request
File

Valuation Action Request File
Capture Enquiry

Margin & Collateral Capture

Trade Information

O,

(ii) Fi

Upload Valuation Action Request File Capture Response

Upload Valuation Action Request File Capture Response

Result :
File Name :

File Capture Timestamp :

0.1.0 [DA#202608041038]

eld Description

stfil= / Upload Valuation Action Request File Capture Response

Uploaded Successfully
wvreqiso-TEST001-20260801-VIn18_test16031501001.xml
2026-08-05 10:45:18

TESTOO1 - TESTOO123FIXA  2026-08-05 10:46 (HKT)

© 2024 Hong Kong Manetary Authority. Al rights reserved

Field Name
[Data Name]

ul

~

Default
Value

Possible
Values

Applicabl
eTo

Remarks

Result

I
/
O
(0] Text Area

The result of the upload
request file and the
value is “Uploaded
Successfully”.

It should be noted that
“Uploaded
Successfully” indicates
the file uploading is
finished but has no
indication on whether
the capture of file as
well as individual action
request inside are
rejected or accepted.
Such information
should be inquired
through the Valuation
Action Request File
Capture Enquiry instead
or through processing of
response file or capture
report.
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Field Name I | M| Ul Possible Default Applicabl | Remarks
[Data Name] /|1 Values Value eTo
0| O
File Name O Text Area The name of the
uploaded file.
File Capture O Text Area The date and time at
Timestamp which the system

captures the file and
initiates subsequent
processing.

*Note: “M?” refers to mandatory field for input by User and “O” refers to optional field for input by User.

16.1.2  Valuation Action Request File Capture Enquiry
This function is initiated from:
e Navigation Menu
— by clicking “Valuation Capture > Valuation Action Request File Capture

Enquiry”

16.1.2.1 Selection Criteria of Valuation Action Request File

) DA TESTOO1 - TESTOO123FIXA  2026-08-05 10:46 (HKT
Trade Capture v Valuation Action Request File Capture
valuation Capture Valuation Action Request File Capture
Upload Valuation Action Request Selection Criteria
File
Walustion Action Request File Submitting Party: TESTOOT - TESTOO1
Capture Enquiry .
Reporting Party: | —a Q
Margin & Collsteral Capture
File Capture Timestamp From: To: 2026-08-05 10:46:12
Trad File Name:
File Reference:
Processing Status --All--
Submission Channek: --All--
User ID:

[DA#202608041038 © 2024 Hong Kong Monetary Authority. All ights reserved
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(ii) Field Description

Field Name I | M| UI Possible Default Applicabl | Remarks
[Data Name] /| Values Value eTo
0| O
Submitting Party @) Text Area
[TR Participant ID
- Participant Short
Name]
Reporting Party I | M| List Box | Possible “All” *For searching rejected
[TR Participant ID Select values are action requests due to
- Participant Short Participan “All” and unauthorized subm_itting
Name] t (Helper thos_e_ party for tho_a reporting
Function) participants party or action requests
authorizing for those clients with
the expired agent
submitting relationships, “All”
party for must be selected.
request
submission
on behalf
of them
with the
rights
“Trade
Submission
via Ul
Upload” or
“UI Full
Functions”
granted.
For CO
user, all
participants
in TR are
listed.
File Capture | | O] Text Area Current The date and time when
Timestamp From Date date and the request file is
Time time from captured.
Calendar 00:00:00
Control to current
time.
To I | O Text Area
Date
Time
Calendar
Control
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Field Name
[Data Name]

O\—

O\

Ul

Possible
Values

Default
Value

Applicabl
eTo

Remarks

File Name

Text Area

The file name of the
uploaded file.

Wildcard search is
supported.

*For searching rejected
action requests due to
invalid file name
format, blank or the
system assigned file
name
“INVALID_FILE_NA
ME” should be entered
instead of the original
file name.

File Reference

Text Area

This criteria field allows
user to select one
particular activity by
specifying the file
reference specified in
data content of the
valuation action request
file.

Wildcard search is
supported.

*For searching rejected
action requests due to
invalid file reference,
blank or
“INVALID_FILE_REF
ERENCE” should be
entered instead of the
original file reference.

Processing Status

[Request File
Capture Processing
Status]

Dropdow
n List

- All
- Finished

-In
Progress

- Rejected

“All”

Submission
Channel

Dropdow
n List

- All
-FTS

SWIFTNet
FileAct

- Web
Upload

“A]l”
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Field Name I | M| UI Possible Default Applicabl | Remarks
[Data Name] /| Values Value eTo
0| O
User ID I | O Text Area Applicable | User ID of the user who
[User ID] to o performe_d the file
Submissio | upload via Ul Upload
n Channel | function.
“Web . If specified, it expresses
Upload an implicit search
only. criterion to filter out the
requests which are not
submitted via Ul
Upload function.
*Note: “M?” refers to mandatory field for input by User and “O” refers to optional field for input by User.

(iii) Processing Steps
User can perform the following actions:
» Search

1. (Optional) Click the list box of “Reporting Party” to select the Reporting
Party of the trade.

2. (Optional) Enter the File Capture Timestamp From and To.
3. (Optional) Enter the File Name.
4. (Optional) Enter the File Reference.

5. (Optional) Click the list box of “Processing Status” to select the file
processing status.

6. (Optional) Click the list box of “File Format™ to select the file format.

7. (Optional) Click the list box of “Submission Channel” to select the file
submission channel.

8. (Optional) Enter the User ID.
9. Click <Search> button.
10. Action Request record(s) which match(es) the selection criteria is/are

displayed. If no Action Request record is found, the following pop-up
message dialog box will be displayed.
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truat.cmu.org.hk says

Record not found.

> Reset

1. Click <Reset> button to set all the fields to their original values. This action
allows the user to reset the selection criteria to default values.

16.1.2.2 Search Result of Valuation Action Request File

(i) Screen

Valuation Action Request File Capture List
Valuation Action Request File Capture List

1 Request File Capture List

0000000000009

F1s
FTs
F1s
s

Web Upload

Web Upload
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(ii) Field Description

Field Name 1 | M| UI Possible Applicable To | Remarks
[Data Name] R Values
O| O

Reporting Party 0] Text Area Participant ID of the

[TR Participant 1D] reporting party.

File Capture 0] Text Area The date and time when the

Timestamp request file is captured.

File Reference 0] Text Area “INVALID_ FILE REFER
ENCE” is displayed if user
submitted a file with invalid
file reference or does not
provide one.

File Name 0] Text Area “INVALID _FILE NAME”
is displayed if user
submitted a file with invalid
file name.

Submission 0] Text Area | - SWIFTNet

Channel FileAct

-FTS
- Web Upload
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Field Name
[Data Name]

O\

Ul

Possible
Values

Applicable To

Remarks

Processing Status

[Request File
Capture Processing
Status]

o0~ —

Text Area

- Rejected
- In Progress
- Finished

The processing status of the
whole request file.

The values can be:

Rejected - The preliminary
file level checking was
failed; error code was shown
in “Error” field of the same
record.

In Progress - Processing of
individual action request(s)
is in progress

Finished - All requests
inside the request file
captured and the processing
result of individual action
request is reflected in the
response record of the
response file or report. It
should be noted that
“Finished” indicates the file
processing is finished but
has no indication on
whether each action request
is rejected or accepted.
Such action request level
information should be
inquired through processing
of response file or capture
report instead.

Error

[Error/Reason
Code]

Text Area

(Hyperlin
k)

(T3 L)

Display
without
hyperlink if the
file is not
rejected.

Display the error code in
hyperlink if request file
level exception happens.

It should be reminded it
does not indicate exception
of processing individual
valuation request file.

No. of Request
Rejected

Text Area

Display "-" if
request file
level exception
happens.

Display the number of
rejected and system
cancelled valuation action
request level capture record
that shown in the response
file.
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Field Name 1 | M| UI Possible Applicable To | Remarks
[Data Name] |1 Values
O| O
Response File @) Text Area Display “-” Display the response file
(Hyperlin without name returned to user in
K) hyperlink if hyperlink.

there is not any
response file or
the file is not
yet generated
or the file is
archived.

(iii) Processing Steps
User can perform the following actions:

» Error Hyperlink

1. Click the hyperlink in the “Error” field.
2. A pop-up window displaying the error description will be provided.

» Response File Hyperlink

1. Click the hyperlink in the “Response File” field.

2. User will be prompted to do any one of the followings:
e open the file;
e save the file to the local workstation; or
e cancel the action.
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17. UI FUNCTIONS - MARGIN AND COLLATERAL CAPTURE

171 UI Functions - Margin and Collateral Capture Overview
This module offers the following functions:

(@) Upload Margin and Collateral Action Request File
(b) Margin and Collateral Action Request File Capture Enquiry

Margin & Collateral Capture o

Upload Margin and Collateral
Action Request File

Margin and Collateral Action
Request File Capture Enquiry

These functions allow Users to:

(@ manually upload Margin and Collateral Action Request Files in XML format;
and

(b) enquire the information of the Margin and Collateral Action Request Files and
the processing results.

17.1.1 Upload Margin and Collateral Action Request File Function
This function is initiated from:
e Navigation Menu

— by clicking “Margin and Collateral Capture > Upload Margin and
Collateral Action Request File ”
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17.1.1.1 Upload File

(i) Screen

Trade Capture
Valuation Capture
Margin & Collateral Capture

Upload Margin and Collateral
Action Request File

Margin and Collateral Action
Request File Capture Enquiry

Trade Information

Margin and Collateral Action Request File

Upload File

=/ Margin and Collateral Action Request File

* File: | chooseFile | mreqgiso-TEST001-20260801-BMIHYTESTMGN202608011 |

V0.0.1.0 [DA#202608041038]

(i1) Field Description

TESTOO1 - TESTOO123FIXA  2026-08-05 10:56 (HKT)

Upload [ Reset

© 2024 Hong Kong Manetary Authority. Al rights reserved

Field Name
[Data Name]

I | M| UI
Iy
OO

Possible
Values

Default
Value

Applicabl
eTo

Remarks

File

Text Area

Only one file can be
selected.

In Chrome and Edge,
only the filename is
shown if a file is
selected and “No file
chosen” would be
displayed while no
file is selected.

Browse/Choose File | | | O

Button

Click to pop up
explorer type dialog
to select file from
drive.

In Chrome and Edge,
the button label is
“Choose File” and
shown on the left side
of File field.

*Note:

“M” refers to mandatory field for input by User and “O” refers to optional field for input by User.
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(iii) Processing Steps
User can perform the following actions:

» Browse/Choose File

1. Click the <Browse> button in Internet Explorer or <Open File> button in
Chrome to locate the Action Request File to be uploaded.

2. Select the Action Request File and then click the <Open> button in the
“Choose File” dialog.

3. The file path of the selected file is shown in the “File” field.
» Upload
1. Click the <Upload> button to upload the Action Request File located.
Remarks:
- The upload request is validated against some simple rules, such as file
name format. Only files in XML formats can be uploaded.

> Reset

1. Click <Reset> button to set all the fields to their original values. This action
allows the user to reset the selection criteria to default values.
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17.1.1.2 Upload Margin and Collateral Action Request File Capture Response

(i) Screen

o)

Trade Capture
Valuation Capture
Margin & Collateral Capture

Upload Margin and Collateral
Action Request File

Margin and Collateral Action
Request File Capture Enquiry

Trade Information

Upload Margin and Collateral Action Request File Capture Response

Upload Margin and Collateral Action Request File Capture Response

Result:
File Name :

File Capture Timestamp :

V0.0.1.0 [DA#202608041038]

(ii) Field Description

Uploaded Successfully
mreqiso-TEST001-20260801-BMIHYTESTMGN20260801114800001.xm!|

2026-08-05 10:56:26

< / Upload Margin and Collateral Action Request File Capture Response

TESTOO1 - TESTOD123FIXA  2026-08-05 10:56 (HKT)

© 2024 Hong Kong Monetary Authority. Al rights reserved

Field Name
[Data Name]

M| UI

O\

Possible
Values

Default
Value

Applicabl
eTo

Remarks

Result

|
/
O
(0] Text Area

The result of the upload
request file and the
value is “Uploaded
Successfully”.

It should be noted that
“Uploaded
Successfully” indicates
the file uploading is
finished but has no
indication on whether
the capture of file as
well as individual action
request inside are
rejected or accepted.
Such information
should be inquired
through the Margin and
Collateral Action
Request File Capture
Enquiry instead or
through processing of
response file.

File Name

(0] Text Area

The name of the
uploaded file.
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Field Name I | M| Ul Possible Default Applicabl | Remarks
[Data Name] I/ Values Value eTo
Ol O
File Capture O Text Area The date and time at
Timestamp which the system

captures the file and
initiates subsequent

processing.

*Note: “M” refers to mandatory field for input by User and “O” refers to optional field for input by User.

17.1.2 Margin and Collateral Action Request File Capture Enquiry
This function is initiated from:
e Navigation Menu
— by clicking “Margin and Collateral Capture > Margin and Collateral Action
Request File Capture Enquiry ”

17.1.2.1 Selection Criteria of Margin and Collateral Action Request File

(i) Screen

. DA TESTOO01 - TESTOOT23FIXA  2026-08-05 10:57 (HKT)
Trade Capture v argin and Collateral Action Request File Capture Enqu Margin and Collateral Action Request File Capture
Valuation Capture . Margin and Collateral Action Request File Capture
Margin & Collateral Capture A Selection Criteria v

rgin Ev‘c Collateral Submitting Party: TESTOO1 - TESTOO1
File —

Margin and Collateral Action Reporting Party: = Y

Request File Capture Enquiry File Capture Timestamp From: To: 2026-08-05 10:56:44
Trade Information File Name:

File Reference:

Processing Status --All--
Submission Channel: --All--
User ID:
=
V0.0.1.0 [DA#202608041038] © 2024 Hong Kong Monetary Authority. All rights reserved
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(ii) Field Description

Field Name I | M| Ul Possible Default Applicabl | Remarks
[Data Name] /| Values Value eTo
O| O
Submitting Party O Text Area
[TR Participant ID
- Participant Short
Name]
Reporting Party I | M| List Box | Possible “All” *For searching rejected
[TR Participant ID Select values are action requests due to
- Participant Short Participan “All” and unauthorized subm_itting
Name] t (Helper thos_e _ party for th(_e reporting
Function) participants party or action requests
authorizing for those clients with
the expired agent
submitting relationships, “All”
party for must be selected.
request
submission
on behalf
of them
with the
rights
“Trade
Submission
via Ul
Upload” or
“UI Full
Functions”
granted.
For CO
user, all
participants
in TR are
listed.
File Capture I | O Text Area Current The date and time when
Timestamp From Date date and the request file is
Time time from captured.
Calendar 00:00:00
Control to current
time.
To I | O] Text Area
Date
Time
Calendar
Control
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Field Name
[Data Name]

O\

Ul

Possible
Values

Default
Value

Applicabl
eTo

Remarks

File Name

Text Area

The file name of the
uploaded file.

Wildcard search is
supported.

*For searching rejected
action requests due to
invalid file name
format, blank or the
system assigned file
name
“INVALID_FILE_NA
ME” should be entered
instead of the original
file name.

File Reference

Text Area

This criteria field allows
user to select one
particular activity by
specifying the file
reference specified in
data content of the
margin and collateral
action request file.

Wildcard search is
supported.

*For searching rejected
action requests due to
invalid file reference,
blank or
“INVALID_FILE_REF
ERENCE” should be
entered instead of the
original file reference.

Processing Status

[Request File
Capture Processing
Status]

Dropdow
n List

- All
- Finished

-In
Progress

- Rejected

“All”

Submission
Channel

Dropdow
n List

- All
-FTS

SWIFTNet
FileAct

- Web
Upload

“A]l”

Version 1.4

104




Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

Field Name I | M| Ul Possible Default Applicabl | Remarks
[Data Name] /| Values Value eTo
O| O
User ID I | O Text Area Applicabl | User ID of the user who
[User ID] eto performed the file
Submissio | upload via Ul Upload
n Channel | function.
“Web . If specified, it expresses
Upload an implicit search
only. criterion to filter out
margin and collateral
action request file
capture activities which
are not submitted via Ul
Upload function.
*Note: “M” refers to mandatory field for input by User and “O” refers to optional field for input by User.

(iii) Processing Steps

User can perform the following actions:

> Search

1.

10.

(Optional) Click the list box of “Reporting Party” to select the Reporting
Party of the trade.

(Optional) Enter the File Capture Timestamp From and To.
(Optional) Enter the File Name.
(Optional) Enter the File Reference.

(Optional) Click the list box of “Processing Status” to select the file
processing status.

(Optional) Click the list box of “File Format™ to select the file format.

(Optional) Click the list box of “Submission Channel” to select the file
submission channel.

(Optional) Enter the User ID.
Click <Search> button.
Action Request record(s) which match(es) the selection criteria is/are

displayed. If no Action Request record is found, the following pop-up
message dialog box will be displayed.
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truat.cmu.org.hk says

Record not found.

> Reset

1. Click <Reset> button to set all the fields to their original values. This action
allows the user to reset the selection criteria to default values.
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17.1.2.2 Search Result of Margin and Collateral Action Request File

(i) Screen

Request File Capture Eng

Margin and Collateral Action Request File Capture List

Margin and Collateral Action Request File Capture List

Reporting Party

File Capture Timestamp  File R

2024-11-14

5:53

24-11-14 16:39:38
202
20241114 164007

1-14 163941

2024-11-14 16:41:09

114 16:42:10

2024-11-14 1643:13
2024-11-14 164414

2024-11-14 16:44:14

1414170114
4-11-14 170114

TESTOO1

TESTO01
TESTOO1
TESTOO1

(ii) Field Description

Margin and Collateral Action Request File Capture List

mreqiso-TESTO01-2
mrecso-TESTOX
mregiso-TESTOO!
mreqiso-TESTO
mreqso-TESTOO!
mreco-TESTO01-2

mreqiso-TESTOO!

mregiso-TESTOO!
mregiso-TESTOO!
mreqiso-TESTOO1-2
mreqso-TESTOO!
mregiso-TESTOO1 -
mregiso-TESTO01-2
mregiso-TESTO
mreqiso-TESTOO!
mregiso-TESTOO!

mregiso-TESTOO!

FileAct
SWIFTNet FileAct
SWIFTNet FileAct
SWIFTNet FileAct

114008l

FileAct

FileAct

114002l SWIFTNet FileAct

SWIFTNet FileAct
SWIFTNet FileAct
SWIFTNet FileAct
SWIFTNet FileAct
SWIFTNet FileAct

SWIFTNet FileAct

FileAct

®

Processing Status  Error No. of Request Rejected Response File
finished 0

Finished

Finished

Finished

Fiished

Finished

Finished

Finished 2

Finished
Finished
Finished

Finished

Finished
Finished
Finished
Finished 2
Finished
Finished 2
Finished - 2
Finished
Finished
Finished
Finished
Finished 2

Finished

O 2024 Hong Kong Monetary Authorit

Field Name
[Data Name]

M| UI

O\

Possible
Values

Applicable To

Remarks

Reporting Party
[TR Participant 1D]

|
/
(@]
(0] Text Area

Participant ID of the
reporting party.

File Capture
Timestamp

o

Text Area

The date and time when the
request file is captured.

File Reference (0]

Text Area

“INVALID_FILE REFER
ENCE” is displayed if user
submitted a file with
invalid file reference or
does not provide one.

File Name

(0] Text Area

“INVALID _FILE NAME”
is displayed if user
submitted a file with
invalid file name.

Channel

Submission

(0] Text Area

- SWIFTNet
FileAct

-FTS
- Web Upload
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Field Name
[Data Name]

M| Ul Possible Applicable To | Remarks
Values

O\

O O\_

Processing Status Text Area | - Rejected The processing status of the

[Request File - In Progress whole request file.
Capture Processing - Finished

Status] The values can be:

Rejected - The preliminary
file level checking was
failed; error code was
shown in “Error” field of
the same record.

In Progress - Processing of
individual request(s) is in
progress

Finished - All action
requests inside the request
file captured and the
processing result of
individual action request is
reflected in the response
record of the response file.
It should be noted that
“Finished” indicates the file
processing is finished but
has no indication on
whether each action request
is rejected or accepted.
Such action request level
information should be
inquired through
processing of response file
instead.

Error @] Text Area Display “-” Display the error code in
[Error/Reason (Hyperlin withou_t . hyperlink if_request file

Code] K) hyperlink if the | level exception happens.
file is not

rejected. . .
It should be reminded it

does not indicate exception
of processing individual
trade action request file.

No. of Request @] Text Area Display "-" if Display the number of
Rejected request file rejected and system

level exception | cancelled margin and
happens. collateral action level
request record that shown
in the response file.
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Field Name I | M| UI Possible Applicable To | Remarks
[Data Name] /|1 Values
O|O
Response File @) Text Area Display “-” Display the response file
(Hyperlin without name returned to user in
K) hyperlink if hyperlink.

there is not any
response file or
the file is not
yet generated
or the file is
archived.

(iii) Processing Steps
User can perform the following actions:

» Error Hyperlink

3. Click the hyperlink in the “Error” field.
4. A pop-up window displaying the error description will be provided.

» Response File Hyperlink

3. Click the hyperlink in the “Response File” field.

4. User will be prompted to do any one of the followings:
e open the file;
e save the file to the local workstation; or
e cancel the action.
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18.

UI FUNCTIONS - TRADE INFORMATION

This module offers the following functions:

(@) Trade Enquiry

(b) Trade Action Enquiry

(c) Valuation Action Enquiry

(d) Margin and Collateral Action Enquiry

Trade Information A

Trade Enquiry

Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

These functions allow Users to:

(@ Enquire summary, details and history of trades;

(b) Enquire summary, details and history of trade actions;

(c) Enquire summary and details of valuation requests;

(d) Enquire summary and details of margin and collateral requests;

For the Ul functions of item (c) which is related to MTM valuation reporting, please
refer to Section 19. For the Ul functions of item (d) on margin and collateral
reporting, please refer to Section 20.
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18.1 Trade Enquiry

This function allows users to enquire summary, detail and history view of Trade records.

A typical enquiry navigation flow should be as follows.

Trade Details [- X L Trade History -
View historical image
Menu .
— > Detail Page i«
>
—
View Trade
View Action
:DVOK? b Details View Details
Punt(': oo tyCO Find Trade History
Uar icipan ind Tra [ - Input Trade
ser . Reference Trade Action Details| -
Quick Detai View

Trade Summary -

Action Specific
Detail Page

Selection Criteria

I

Input selection
criteria
and find trade

18.1.1 Initiation and Parameters

This function is initiated from the application menu.

18.1.2 Find a Trade

Entity responsible for reporting (Participant) can always search the trades reported
by self. In addition, the trade can also be searched by the counterparty of the trade.

For trade enquiry by agents, a participant agent can search the trades reported by
itself on behalf of its clients.
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18.1.3

) 3 o ez e

Trade Capture
Valuation Capture
Margin & Collateral Capture

Trade Information

Trade E ry

Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

Find Trade Function Webpage Layout

DA

quiry / Trade Selection

Trade Selection

* Participant:

Quick Details View

TR trade reference:

Selection Criteria
Reported by Other Participant(s):

Participant trade

‘Counterparty 1 type (original
code):
‘Counterparty 1type:

‘Counterparty 2 type (ori
code):

Counterparty 2 type:

Counterparty trade

‘Counterparty 1 type (original
‘code):
‘Counterparty 1 type:

‘Counterparty 2 type (ori
code):

‘Counterparty 2 type:

Central counterparty type
(original code):

* Asset class:
Trade status:

Contract type:

Date Information
Last action timestamp from:
Expiration date (UTC) from:

Early termination date (UTC)
from:

Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

TR trade reference:

Notional amount - Leg 1 from:
Notional amount - Leg 2 from:
Notional currency - Leg 1:

Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:
Total notional quantity - Leg 2
from:

TESTO001 - TESTOO123FIXA

o

| IresToo1 - TESTOO1

No

--all--
—-All--

~all--

—all--

2026-07-21 18:15:59

--All--

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 ID (original
code):

Counterparty 2 ID:

‘Counterparty 11D (original
code):

‘Counterparty 11D:

‘Counterparty 2 ID (original
code):

Counterparty 2 ID:

Central counterparty ID (original
code):

to: 2026-08-04 18:15:59

to:
to:
Notional currency - Leg 2: --All--

‘Quantity unit of measure - Leg
2:

to:

to:

2026-08-04 18:17 (HKT)
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Margin & Collateral Capture v
Trade Information A
Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

Prior UTI (for one-to-one and one-to-many relations between transactions)

Prior UTI:
Prior UTI - Proprietary Type:

Prior UTI - Proprietary 1D:

Unique Transaction Identifier (UTI)
Unique Transaction Identifier
(uTI):

Unique Transaction Identifier -
Proprietary Type:

Unique Transaction Identifier -
Proprietary ID:

Unique Product Identifier (UPI)
Unique Product Identifier (UPI):
Unique Product Identifier (UPI) -
Proprietary Type:

Unique Product Identifier (UPI) -
Proprietary ID:
Underlying identification type

Underlying identification type: --All--

Underlying identification:
Name of the underlying index:
Custom basket code:
Underlier ID (OTHER):

Underlier ID (OTHER) source:

Collateral portfolio indicator: --All--

Initial margin collateral portfolio
code:

Variation margin collateral
portfolio code:

Package identifier:
Swap Link ID:

Display Options
Records Per Page: 25

Sorting Order

Available / Selected Central counterparty

Fields:

Collateral portfolio indicator

Contract type
Counterparty 1

Counterparty 1 - D type

V0.0.1.0 [DA#202608041038]

Central counterparty - 1D type

Non-blank value

Blank value

Non-blank value

Non-blank value

TR trade reference (Asc)

.

© 2024 Hong Kong Monetary Authority. All rights reserved
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Field Name I/ | M/ | Ul Possible Values Default Value | Show Applicable To Remarks
[Data Name] o O Condition
Participant o] Text Area Trading
[TR Participant ID - Participant view
Participant Short Name] only
Participant | M | Dropdown Participant Non-trading
[TR Participant ID - List currentl_y Participant
Participant Short Name] logged into the | Agent or
system Trading
Participant
Agent view
only
Expanding/Collapsing Field Group : Quick Details View - Start
TR trade reference | M | Text Area The trade reference of the target
[TR Trade Reference] trade.
Wildcard is not supported for
this field.
Mandatory if Quick Details
button is clicked.
Expanding/Collapsing Field Group : Quick Details View - End
Expanding/Collapsing Field Group : Selection Criteria - Start
Reported by Other | M | Dropdown | - All “No” Search trades reported by a
Participant(s) List - Yes particular side.

- No If “All” is selected, trades
reported by both participant
side and counterparty side will
be retrieved.

If “Yes” is selected, only those
trades reported by counterparty
side will be retrieved.
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] © 10 Condition

If “No” is selected, only those
trades reported by participant
side will be retrieved.

Participant trade - Start

Counterparty 1 type | M | Dropdown | - All “All” Not Applicable if
(original code) List - LEI “Yes” is selected
[Trade Counterparty on “Reported by
Identifier Type (Original Other

Code)] Participant(s)”
Counterparty 1 ID (original | | O | Text Area Not Applicable if
code) “Yes” is selected
[Trade Counterparty on “Reported by
Identifier (Original Code)] Other

Participant(s)” or
“All” is selected on
“Counterparty 1
type (original
code)” of
Participant trade

Counterparty 1 type | M | Dropdown |- All “All” Not Applicable if
[Trade Counterparty List - LEI ;E?‘T;eip?osri};c;e;
Identifier Type] - TRID Other

- SWIFTBIC Participant(s)”

- CICR

- BRNO
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code)

[Trade Counterparty
Identifier (Original Code)]

“Yes” is selected
on “Reported by
Other
Participant(s)” or
“All” is selected on
“Counterparty 2
type (original
code)” of
Participant trade

Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Counterparty 1 ID | O | Text Area Not Applicable if
[Trade Counterparty “Yes” is selected
Identifier] on “Reported by
Other
Participant(s)” or
“All” is selected on
“Counterparty 1
type” of Participant
trade
Counterparty 2 type | M | Dropdown | - All “All” Not Applicable if
(original code) List - LEI “Yes” is selected
[Trade Counterparty - TRID on “Reported by
Identifier Type (Original Other
Code)] - SWIFTBIC Participant(s)”
- CICR
- BRNO
- USDC
- UBIN
- NATURAL
PERSONS
Counterparty 2 ID (original | | O | Text Area Not Applicable if
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Counterparty 2 type | M | Dropdown |- All “All” Not Applicable if If UBIN is selected, in addition
[Trade Counterparty List - LEI “Yes” is selected to searching for the entered
Identifier Type] on “Reported by "Counterparty 2 ID" for UBIN,
- TRID Other the system will also search for
- SWIFTBIC Participant(s)” any party whose first 8
- CICR characters of the BRNO match
the first 8 characters of the
- BRNO entered "Counterparty 2 ID"
- USDC
- UBIN
- NATURAL
PERSONS
Counterparty 2 ID | O | Text Area Not Applicable if
[Trade Counterparty “YiS" is selected
Identifier] on “Reported by
Other
Participant(s)” or
“All” is selected on
“Counterparty 2
type” of Participant
trade
Participant trade - End
Counterparty trade - Start
Counterparty 1 type | M | Dropdown |- All “All” Not Applicable if
(original code) List - LEI “No” is selected on
[Trade Counterparty “Reported by Other
Identifier Type (Original Participant(s)
Code)]
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] © 10 Condition
Counterparty 1 ID (original | | O | Text Area Not Applicable if
code) “No” is selected on
[Trade Counterparty “Repqrted by”Other
Identifier (Original Code)] Partlc!pant(s) or
“All” is selected on
“Counterparty 1
type (original
code)” of
Counterparty trade
Counterparty 1 type | M | Dropdown | - All “All” Not Applicable if
[Trade Counterparty List - LEI :No” is selected on
Identifier Type] - TRID Repqrted by Other
Participant(s)”
- SWIFTBIC
- CICR
- BRNO
Counterparty 1 ID | O | Text Area Not Applicable if
[Trade Counterparty :No” is selected on
Identifier] Repqrted by Other
Participant(s)” or
“All” is selected on
“Counterparty 1
type” of
Counterparty trade
Counterparty 2 type | M | Dropdown |- All “All” Not Applicable if
(original code) List - LEI “No” is selected on
[Trade Counterparty - TRID “Repqrted by”Other
Identifier Type (Original Participant(s)
Code)] - SWIFTBIC
- CICR
- BRNO
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
- UsbC
- UBIN
- NATURAL
PERSONS
Counterparty 2 ID (original | | O | Text Area Not Applicable if
code) “No” is selected on
[Trade Counterparty “Reported by”Other
Identifier (Original Code)] Participant(s)” or
“All” is selected on
“Counterparty 2
type (original
code)” of
Counterparty trade
Counterparty 2 type | M | Dropdown |- All “All” Not Applicable if If UBIN is selected, in addition
[Trade Counterparty List - LEI :No” is selected on to searching for the"entered
Identifier Type] _TRID Repqrted by Other Counterparty 2 ID" for UBIN,
Participant(s)” the system will also search for
- SWIFTBIC any party whose first 8
- CICR characters of the BRNO match
the first 8 characters of the
- BRNO entered "Counterparty 2 ID"
- UsbC
- UBIN
- NATURAL
PERSONS
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Counterparty 2 ID | O | Text Area Not Applicable if
[Trade Counterparty “No” is selected on
Identifier] “Reported by Other
Participant(s)” or
“All” is selected on
“Counterparty 2
type” of
Counterparty trade
Counterparty trade - End
Central counterparty type | M | Dropdown |- All “All”
(original code) List - LEI
[Trade Counterparty - TRID
Identifier Type (Original
Code)] - SWIFTBIC
- CICR
- BRNO
- UsbC
- UBIN
Central counterparty 1D | O | Text Area Not Applicable if
(original code) “All” is selected on
[Trade Counterparty “Central .
Identifier (Original Code)] counterparty type
Asset class | M | Dropdown | - Interest Rate
[Asset Class] List - Currency
- Equity
- Credit
- Commodity
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Trade status | M | Dropdown |- All “All”
[Trade Status] Listwith | _ 55
multiple .
selection | - Expired
- Terminated
- Transferred Out
- Errored
Contract type | M | Dropdown | - All “All”
List yvith - CFDS
multiple
selection - FRAS
- FUTR
- FORW
- OPTN
- SPDB
- SWAP
- SWPT
- OTHR
Date Information - Start
Last action timestamp from | | O | Text Area 2 weeks
[Last Action Timestamp] Date Time counting
Calendar backward from
Control current date.
to | O | Text Area Current date
[Last Action Timestamp] Date Time
Calendar
Control
Expiration date (UTC) from | | O | TextArea
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
[Date] Calendar
Control
to | O | Text Area
[Date] Calendar
Control
Early termination date | O | Text Area
(UTC) from Calendar
[Date] Control
to | O | Text Area
[Date] Calendar
Control
Reporting timestamp (UTC) | | O | Text Area
from Date Time
[Date Time (UTC)] Calendar
Control
to | O | Text Area
[Date Time (UTC)] Date Time
Calendar
Control
Execution timestamp (UTC) | | O | Text Area
from Date Time
[Date Time (UTC)] Calendar
Control
to | O | Text Area
[Date Time (UTC)] Date Time
Calendar
Control
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Leg 2

Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Date Information - End
TR trade reference | O | Text Area Wildcard search is supported.
[TR Trade Reference]
Notional amount - Leg 1 from I O | Text Area
[Number (25,5)]
to | O | Text Area
[Number (25,5)]
Notional amount - Leg 2 | O | Text Area
from
[Number (25,5)]
to | O | Text Area
[Number (25,5)]
Notional currency - Leg 1 | M | Dropdown | Refer to "Currency"” | “All”
List as stipulated in the

worksheet of "Ref -

Coding

schemes.xlsx" with

“All” value
Notional currency - Leg 2 | M | Dropdown | Refer to "Currency"” | “All”

List as stipulated in the

worksheet of "Ref -

Coding

schemes.xlsx" with

“All” value
Quantity unit of measure - | O | Text Area
Leg 1
Quantity unit of measure - | O | Text Area
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] © 10 Condition

Total notional quantity - | O | Text Area
Leg 1 from

[Non-negative Number
(25,5)]

to | O | Text Area

[Non-negative Number
(25,9)]

Total notional quantity - | O | Text Area
Leg 2 from

[Non-negative Number
(25,5)]

to | O | Text Area

[Non-negative Number
(25,9)]
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

Prior UTI (for one-to-one and one-to-many relations between transactions) — Start

Prior UTI

o

Text Area
with “Non-
blank
value”
Checkbox

“Non-blank
value”
checkbox is
unchecked

Applicable if both
“Prior UTI (for
one-to-one and
one-to-many
relations between
transactions) -
Proprietary Type”
and “Prior UT]I (for
one-to-one and
one-to-many
relations between
transactions) -
Proprietary ID” are
blank and “Non
blank value” is un-
checked

Wildcard search is supported.

Prior UTI - Proprietary
Type

Text Area

Applicable if “Prior
UTI (for one-to-
one and one-to-
many relations
between
transactions)” is
blank and “Non
blank value” is un-
checked

Wildcard search is supported.
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UTI (for one-to-
one and one-to-
many relations
between
transactions)” is
blank and “Non
blank value” is un-
checked

Field Name I/ | M/ | UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Prior UTI - Proprietary ID | O | Text Area Applicable if “Prior | Wildcard search is supported.

Prior UTI (for one-to-one and one-to-many relations between transactions) - End

Unique Transaction Identifier (UTI) - Start

Unique Transaction
Identifier (UTI)

@)

Text Area

Applicable if both
“Unique
Transaction
Identifier -
Proprietary Type”
and “Unique
Transaction
Identifier -
Proprietary ID” are
blank

Wildcard search is supported.

Unique Transaction
Identifier - Proprietary Type

Text Area

Applicable if
“Unique
Transaction
Identifier (UTI)” is
blank

Wildcard search is supported.

Unique Transaction
Identifier - Proprietary 1D

Text Area

Applicable if
“Unique
Transaction
Identifier (UTI)” is
blank

Wildcard search is supported.
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

Unique Transaction Identifier (UTI) - End

Unique Product Identifier (UPI) - Start

Unique Product Identifier | O | TextArea “Blank value” Applicable if both | Wildcard search is supported.
(UPI) with checkbox is “Unique Product
“Blank unchecked Identifier (UPI) -
value” Proprietary Type”
Checkbox and “Unique
Product Identifier
(UPI) - Proprietary
ID” are blank and
“Blank value” is
un-checked
Unique Product Identifier | O | Text Area Applicable if Wildcard search is supported.
(UPI) - Proprietary Type “Unique Product
Identifier (UPI)” is
blank and “Blank
value” is un-
checked
Unique Product Identifier | O | Text Area Applicable if Wildcard search is supported.
(UPI) - Proprietary ID “Unique Product
Identifier (UPI)” is
blank and “Blank
value” is un-
checked
Unique Product Identifier (UPI) - End
Underlying identification type - Start
Underlying identification | M | Dropdown |- All “All”
type List -
-B

Version 1.4

127




Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
- X
-0
Underlying identification | O | Text Area “Blank value” Applicable if Wildcard search is supported.
with checkbox is Underlying
“Blank unchecked identification type
value” is 1 or X and
Checkbox “Blank value” is
unchecked
Name of the underlying | O | Text Area “Blank value” Applicable if Wildcard search is supported.
index with checkbox is Underlying
“Blank unchecked identification type
value” is X and “Blank
Checkbox value” is
unchecked
Custom basket code | O | Text Area “Blank value” Applicable if Wildcard search is supported.
with checkbox is Underlying
“Blank unchecked identification type
value” is B and “Blank
Checkbox value” is
unchecked
Underlier ID (OTHER) | O | Text Area “Blank value” Applicable if Wildcard search is supported.
with checkbox is Underlying
“Blank unchecked identification type
value” is O and “Blank
Checkbox value” is
unchecked
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Underlier ID (OTHER) | O | Text Area “Blank value” Applicable if Wildcard search is supported.
source with checkbox is Underlying

“Blank unchecked identification type

value” is O and “Blank

Checkbox value” is

unchecked

Underlying identification type — End

Collateral portfolio | M | Dropdown | - All “All”
indicator List _ true
[Boolean] - false
Initial margin collateral | O | Text Area Wildcard search is supported.
portfolio code
Variation margin collateral | | O | Text Area Wildcard search is supported.
portfolio code
Package identifier | O | Text Area “Non-blank Applicable if “Non | Wildcard search is supported.
with “Non- value” blank value” is un-
blank checkbox is checked
value” unchecked
Checkbox
Swap Link ID | O | Text Area “Non-blank Applicable if “Non | Wildcard search is supported.
with “Non- value” blank value” is un-
blank checkbox is checked
value” unchecked
Checkbox

Display option - Start

Records Per Page | M | Dropdown | System defined Defaults to the
List possible values of system level
record per pages parameter.
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] © 10 Condition

Sorting Order I/ | O | ListBoxes |- Central By default, This control allows the user to
Available Fields 0 with Add / counterparty “TR trade change the sorting order of the
[Available Fields] Remove / Central reference” in results.

Move Up / counterparty - 1D ascending
Move type order is

Down selected.
controls - Collateral

portfolio indicator
- Contract type
- Counterparty 1

- Counterparty 1 -
ID type

- Counterparty 1
(TR entity ID)

- Counterparty 2

- Counterparty 2 -
ID type

- Counterparty 2
(TR entity ID)

- Custom basket
code

- Early termination
date (UTC)

- Execution
timestamp (UTC)

- Expiration date
(UTC)

- Indicator for
Trades Sharing
Same UTI Value
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

- Initial margin
collateral portfolio
code

- Last action
timestamp

- Name of the
underlying index

- Notional amount -
Leg 1l

- Notional amount -
Leg 2

- Notional currency
-Legl

- Notional currency
-Leg 2

- Package identifier
- Participant

- Prior UTI (for
one-to-one and
one-to-many
relations between
transactions)

- Prior UTI (for
one-to-one and
one-to-many
relations between
transactions) -
Proprietary 1D
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show

Condition

Applicable To

Remarks

- Prior UTI (for
one-to-one and
one-to-many
relations between
transactions) -
Proprietary Type

- Product
description

- Quantity unit of
measure - Leg 1

- Quantity unit of
measure - Leg 2

- Reporting
timestamp (UTC)

- Swap Link ID

- Total notional
quantity - Leg 1

- Total notional
quantity - Leg 2

- TR trade reference
- Trade status

- Underlier ID
(OTHER)

- Underlier ID
(OTHER) source

- Underlying
identification

- Underlying
identification type
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

- Unique Product
Identifier (UPI)

- Unique Product
Identifier (UPI) -
Proprietary 1D

- Unique Product
Identifier (UPI) -
Proprietary Type

- Unique
Transaction
Identifier -
Proprietary ID

- Unique
Transaction
Identifier -
Proprietary Type

- Unique
Transaction
Identifier (UTI)

- Variation margin
collateral portfolio
code

Display option - End

Expanding/Collapsing Field Group : Selection Criteria - End
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Q) Processing

Action - Quick Details

This action button is placed in the Quick Details View Section. When “TR trade
reference” in the Quick Details View section entered, Trade Details screen will be
displayed directly if the corresponding trade record is found. If corresponding trade
record is not found, the user is informed and the focus remains on the same screen.
For the “TR trade reference” search, it is asset-class independent, i.e. users can
specify trade reference of a trade from any asset class. However, wildcard is not
supported for the search.

Action - Search

The currently specified criteria are validated. If they are valid, the View Trade
Summary function is initiated using the selection criteria.

Action - Reset

This action allows the user to reset the selection criteria to default values
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Trade Selection — Interest Rate

NETARY AUTHORITY

Trade Capture v
Valuation Capture v
Margin & Collateral Capture v
Trade Information A~

Trade Action Enguiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

DA

Tra

ir Trade Selection

Trade Selection

* Participant: TESTOO1 - TESTOC1

Quick Details View

TR trade reference:

Selection Criteria
Reported by Other Participant(s): No

Participant trade

Counterparty 1 type (original --All--
code):
Counterparty 1 type: --All--
Counterparty 2 type (original --All--
code):
Counterparty 2 type: —-All--

Counterparty trade

Counterparty 1 type (original
code):
Counterparty 1 type:

Counterparty 2 type (original
code):

Counterparty 2 type:

Central counterparty type —All--
(original code):

+ Asset class: | Interest Rate

Trade status: --All--

Contract type: -—-All--

Date Information
Last action timestamp from:
Expiration date (UTC) from:

Early termination date (UTC)
from:

Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

TR trade reference:

Notional amount - Leg 1 from:

Notional amount - Leg 2 from:

Notional currency - Leg 1: —All-—

Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:
Total notional quantity - Leg 2
from:

TESTOO01 - TESTOO123FIXA 2026-08-04 18:20 (HKT)

o

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 ID (original
code):

Counterparty 2 ID:

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 ID (original
code):

Counterparty 2 ID:

Central counterparty ID (original
code):

to: 2026-08-04 18:15:59
to:

to:

to:

to:

to:
to:
Notional currency - Leg 2: —-All--

Quantity unit of measure - Leg
2:

to:

to:
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Margin & Collateral Capture ~
Trade Information A
Trade Action Enquiry

Valuatien Action Enquiry

Margin and Collateral Action
Enquiry

Prior UTI (for one-to-one and one-to-many relations between transactions)
Prior UTL: Non-blank value
Prior UTI - Proprietary Type:

Prior UTI - Proprietary 1D:

Unique Transaction Identifier (UTI)

Unique Transaction Identifier
(uTI);

Unique Transaction Identifier -
Proprietary Type:

Unique Transaction Identifier -
Proprietary 1D:
Unique Product Identifier (UPI)
Unique Product Identifier (UPI): Blank value

Unique Product Identifier (UPI) -
Proprietary Type:

Unique Product Identifier (UPI) -
Proprietary ID:

Underlying identification type
Underlying identification type: —-All--
Underlying identification:

Name of the underlying index:
Custom basket code:
Underlier ID (OTHER):
Underlier ID (OTHER) source:

Collateral portfolio indicator: --All--

Initial margin collateral portfolio
code:

Variation margin collateral
portfolio code:

Package identifier: Non-blank value
Swap Link ID: Non-blank value
Display Options
Records Per Page: 25
Sorting Order

Available / selected Central counterparty TR trade reference (Asc) @
Fields: Central counterparty - ID type
Collateral portfolio indicator
Contract type

Counterparty 1 ®
Counterparty 1 - ID type fove

+

V0.0.1.0 [DA%202608041038] © 2024 Hong Kong Monetary Authority. All rights reserved
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Trade Selection — Currency

Sy MO NETARY AUTHORITY
Trade Capture ¥
Valuation Capture ¥
Margin & Collateral Capture ¥
Trade Information ~

Trade Ei ry

Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

DA

Enquir Trade Selection

Trade Selection

* Participant:

Quick Details View

TR trade reference:

Selection Criteria

Reported by Other Participant(s):

Participant trade

Counterparty 1 type (original
code):

Counterparty 1 type:

Counterparty 2 type (original
code):

Counterparty 2 type:
Counterparty trade

Counterparty 1 type (original
code):

Counterparty 1 type:

Counterparty 2 type (original
code):

Counterparty 2 type:

Central counterparty type
(original code):
* Asset class:

Trade status:

Contract type:

Date Information
Last action timestamp from:
Expiration date (UTC) from:

Early termination date (UTC)
from:

Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

TR trade reference:

Notional amount - Leg 1 from:
Notional amount - Leg 2 from:
Notional currency - Leg 1:

Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:
Total notional quantity - Leg 2
from:

TESTOO1 - TESTOO1

Na

—-all--

—All--
—all--

~all--

—all--

| Jourrency

—-All--

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 1D (original
code):

Counterparty 2 ID:

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 ID (eriginal
code):

Counterparty 2 ID:

Central counterparty ID (original
code):

to:
to:

to:

to:

to:

to:
to:
Notional currency - Leg 2:

Quantity unit of measure - Leg
2:

to:

to:

TESTOO1 - TESTO0123FIXA

°

2026-08-04 18:15:59

—All--

2026-08-04 18:21 (HKT)
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Margin & Collateral Capture " Prior UTI (for one-to-one and one-to-many relations between transactions)
X Prior UTI: Non-blank value

Trade Information ~

Prior UTI - Proprietary Type:

Trade Enquiry Prior UTI - Proprietary 1D:

Trade Action Enquiry Unique Transaction Identifier (UT1)
Valuation Action Enquiry Unique Transaction Identifier
(UTI):
Margin and Collateral Action . X .
Enguiry Unique Transaction Identifier -
Proprietary Type:

Unique Transaction Identifier -
Proprietary ID:

Unique Product Identifier (UPI)

Unique Product Identifier (UPI): Blank value
Unique Product Identifier (UPI) -

Proprietary Type:

Unique Product Identifier (UPI) -

Proprietary ID;

Underlying identification type
Underlying identification type: —-All--
Underlying identification:

Name of the underlying index:
Custom basket code:
Underlier ID (OTHER):

Underlier ID (OTHER) source:

Collateral portfolic indicator: --All--

Initial margin collateral portfolio
code:

Variation margin collateral
portfolio code:

Package identifier: Non-blank value

Swap Link 1D: Non-blank value
Display Options

Records Per Page: 25
Sorting Order

Available / Selected Central counterparty TR trade reference (Asc) @
Fields: Central counterparty - 1D type Ao
Collateral portfolio indicatar

Contract type
Counterparty 1

Counterparty 1 - ID type

.
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Trade Selection — Equity

Sy MO TARY AUTHORITY
Trade Capture ¥
Valuation Capture ¥
Margin & Collateral Capture ¥
Trade Information ~

Trade Ei ry

Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

DA

Enquir Trade Selection

Trade Selection

* Participant: TESTOO1 - TESTOO1

Quick Details View

TR trade reference:

Selection Criteria
Reported by Other Participant(si: ~ No

Participant trade

Counterparty 1 type (original --All--
code):
Counterparty 1 type: --All--
Counterparty 2 type (original | —-All--
code):
Counterparty 2 type: --All--

Counterparty trade

Counterparty 1 type (original
code):
Counterparty 1 type:

Counterparty 2 type (original
code):

Counterparty 2 type:

Central counterparty type —all--
(original code):

= Asset class: | Equity
Trade status: --All--

Contract type: —All--

Date Information
Last action timestamp from:
Expiration date (UTC) from:

Early termination date (UTC)
from:

Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

TR trade reference:

Notional amount - Leg 1 from:

Notional amount - Leg 2 from:

Notional currency - Leg 1: —All--

Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:
Total notional quantity - Leg 2
from:

TESTOO1 - TESTO0123FIXA

°

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 1D (original
code):

Counterparty 2 ID:

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 ID (eriginal
code):

Counterparty 2 ID:

Central counterparty ID (original
code):

to: 2026-08-04 18:15:59
to:

to:

to:

to:

to:
to:
Notional currency - Leg 2: --All--

Quantity unit of measure - Leg
2:

to:

to:

2026-08-04 18:22 (HKT)
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Margin & Collateral Capture " Prior UTI (for one-to-one and one-to-many relations between transactions)
Prior UTI: Non-blank value

Trade Information ~

Prior UTI - Proprietary Type:

Trade Enquiry Prior UTI - Proprietary 1D:

Trade Action Enquiry Unique Transaction Identifier (UTI)
Valuation Action Enquiry Unique Transaction Identifier
(UTI):
Margin and Collateral Action . . .
Enquiry Umqu‘e Transaction Identifier -
Proprietary Type:

Unique Transaction Identifier -
Proprietary ID:
Unique Product Identifier (UPI)
Unique Product Identifier (UPI): Blank value

Unique Product Identifier (UPI) -
Proprietary Type:

Unique Product Identifier (UPI) -
Proprietary ID:

Underlying identification type
Underlying identification type: --All--
Underlying identification:

Name of the underlying index:
Custom basket code:
Underlier ID (OTHER):
Underlier ID (OTHER) source:

Collateral portfolie indicator: --All--

Initial margin collateral portfolio \
code:

Variation margin collateral
portfolio code:

Package identifier: Non-blank value
Swap Link ID: Non-blank value
Display Options
Records Per Page: 25
Sorting Order

Available / Selected Central counterparty TR trade reference (Asc) @

Fields: Central counterparty - ID type

Collateral portfolio indicator up
Contract type
Counterparty 1

Counterparty 1 - 1D type

.
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Trade Selection — Credit

Trade Capture

Valuatien Capture
Margin & Collateral Capture

Trade Information

Trade Ei

uiry
Trade Action Enquiry

Valuatien Action Enquiry

Margin and Collateral Action
Enquiry

NETARY AUTHORITY
"

DA

quir Trade Selection

Trade Selection

* Participant: TESTOO1 - TESTOO1

Quick Details View

TR trade reference:

Selection Criteria
Reported by Other Participant(s): No

Participant trade

Counterparty 1 type (original --All--
code):
Counterparty 1 type: --All--
Counterparty 2 type (original —-All--
code):
Counterparty 2 type: —-All--

Counterparty trade
Counterparty 1 type (original
code):

Counterparty 1type:

Counterparty 2 type (original
code):

Counterparty 2 type:

Central counterparty type --All--
(original code):

* Asset class: | k:redit

Trade status:

Contract type: —All--

Date Information
Last action timestamp from:
Expiration date (UTC) from:

Early termination date (UTC)
from:

Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

TR trade reference:

Notional amount - Leg 1 from:

Notional amount - Leg 2 from:

Notional currency - Leg 1 --All--

Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:
Total notional quantity - Leg 2
from:

TEST0O01 - TESTOO123FIXA

o)

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 ID (original
code):

‘Counterparty 2 ID:

Counterparty 11D (original
code):

Co! °
Counterparty 1 1D al code)

Counterparty 2 ID:

Central counterparty ID (original
code):

to: 2026-08-04 18:15:59
to:

to:

to:

to:

to:
to:
Notional currency - Leg 2: --All--

‘Quantity unit of measure - Leg
2

to:

to:

2026-08-04 18:24 (HKT)
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Margin & Collateral Capture v
Trade Information ~
Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

Prior UTI (for one-to-one and one-to-many relations between transactions)

Prior UTI:
Prior UTI - Proprietary Type:
Prior UTI - Proprietary 1D:

Unique Transaction Identifier (UT1)
Unique Transaction Identifier
(UTI):

Unique Transaction Identifier -
Proprietary Type:

Unique Transaction Identifier -
Proprietary 1D:

Unique Product Identifier (UPI)
Unique Product Identifier (UPI):
Unique Product Identifier (UPI) -
Proprietary Type:

Unique Product Identifier (UPD) -
Proprietary 1D:
Underlying identification type

Underlying identification type: --All--

Underlying identificat
Name of the underlying index:
Custom basket code:
Underlier ID (OTHER):

Underlier ID (OTHER) source:

Collateral portfolio indicator: --All-

Initial margin collateral portfolio
code:

Variation margin collateral
portfolio code:

Package identifier:
Swap Link ID:
Display Options
Records Per Page: 25
Sorting Order

Available / Selected Central counterparty
Fields:

Collateral portfolio indicator

Contract type
Counterparty 1

Counterparty 1 - 1D type

V0.0.1.0 [DA#202608041038]

Central counterparty - ID type

Non-blank value

Blank value

Non-blank value

Non-blank value

TR trade reference (Asc)

T

© 2024 Hong Kong Monetary Authority. All rights reserved
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Trade Selection — Commodity

UTHORITY

Trade Capture v
Valuation Capture v
Margin & Collateral Capture ~
Trade Information ~

Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

DA

nquiry / Trade Selection

Trade Selection

* Participant:

Quick Details View

TR trade reference:

Selection Criteria
Reported by Other Participant(s):

Participant trade

Counterparty 1 type (original
code):

Counterparty 1 type:

Counterparty 2 type (original
code):

Counterparty 2 type:
Counterparty trade

Counterparty 1 type (original
code):

Counterparty 1 type:

Counterparty 2 type (original
code):

Counterparty 2 type:

Central counterparty type
(original code):

* Asset class:
Trade status:

Contract type:

Date Information
Last action timestamp from:
Expiration date (UTC) from:

Early termination date (UTC)
from:

Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

TR trade reference:

Notional amount - Leg 1 from:
Notional amount - Leg 2 from:
Notional currency - Leg T:

Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:
Total notional quantity - Leg 2
from:

TESTOO1 - TESTCO1

Na

| —a-

—-all--
—-All--

-—-All--

--All--

| kommodlly

—-All--

TESTOO1 - TESTOO123FIXA

o

.\ Counterparty 11D (original

code):
Counterparty 11D:

Counterparty 2 ID (original
code):

Counterparty 2 ID:

Counterparty 11D (original
code):

Counterparty 11D:

Counterparty 2 ID (original
code):

Counterparty 2 ID:

Central counterparty ID (eriginal
code):

to: 2026-08-04 18:15:59

to:
to:
Notional currency - Leg 2: --All--

Quantity unit of measure - Leg
2:

to:

to:

2026-08-04 18:25 (HKT)
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Margin & Collateral Capture v
Trade Information ~
Trade Action Enquiry

Valuation Action Enguiry

Margin and Collateral Action
Enquiry

Prior UTI (for one-to-one and one-to-many relations between transactions)

Prior UTI:
Prior UTI - Proprietary Type:

Prior UTI - Proprietary 1D:

Unique Transaction Identifier (UT1)
Unique Transaction Identifier
T
Unique Transaction Identifier -
Proprietary Type:
Unique Transaction Identifier -
Proprietary 1D:

Unique Product Identifier (UPD)
Unique Product Identifier (UPI):

Unique Product Identifier (UPD) -
Proprietary Type:

Unique Product Identifier (UPI) -
Proprietary 1D:

Underlying identification type

Underlying identification type: —All--

Underlying identi n:
Name of the underlying index:
Custom basket code:
Underlier ID (OTHER):

Underlier ID (OTHER) source:

Collateral portfolio indicator: --All--

Non-blank value

Blank value

Initial margin collateral portfolio

code:

Variation margin collateral
portfolio code:

Package identifier:
Swap Link ID:
Display Options
Records Per Page: 25
Sorting Order

Available / Selected Central counterparty
Fields:

Collateral portfolio indicator

Contract type
Counterparty 1

Counterparty 1 - 1D type

V0.0.1.0 [DA#202608041038]

Central counterparty - ID type

Non-blank value

Non-blank value

TR trade reference (Asc)

™

© 2024 Hong Kong Monetary Authority. All rights reserved
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18.2 View Trade Summary Function

This function displays the summary of trades matching the selection criteria provided in the Find Trade function. Trade
Summary will be displayed according the searching criteria. It also provides the user with option to drill down into the details.
By default, the trade summary list is sorted by TR trade reference in ascending order.

18.2.1.1 Initiation and Parameters

This function is initiated from the Trade Selection screen.

DA TESTOO1 - TESTO0123FIXA 2026-08-04 18:20 (HKT)

™ 1HONG KONG MONETARY AUTIORITY
¢ sncmnmn O NEWUSER (newuser) [~
Trade Capture Trade Enguiry / Trade Selection

Valuation Capture Trade Selection

Margin & Collateral Capture
Trade Information ~
Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action

* Participant:

Quick Details View

TR trade reference:

Selection Criteria

TESTOQ1 - TESTOO1

Enquiry Reported by Other Participant(s):  No
Participant trade
Counterparty 1 type (original --All-- Counterparty 11D (original
code): code):
Counterparty 1 type: --All-- Counterparty 11D:
Counterparty 2 type (original --All-- Counterparty 2 ID (original
code): code):
Counterparty 2 type: --All-- Counterparty 2 ID:
Counterparty trade
Counterparty 1 type (original Counterparty 11D (original
code): code):
Counterparty 1 type: Counterparty 11D:
Counterparty 2 type (original Counterparty 2 ID (original
code): code):
Counterparty 2 type: Counterparty 2 ID:
Central counterparty type --All-- Central counterparty ID (original
(original code): code):
* Asset class: | ||n1erest Rate

Trade status:
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18.2.1.2 Trade Summary Field Description

Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O

Expanding/Collapsing Field Group : Trade Summary List

(repeated for each trade)

Select | O | Checkbox Allow the selection of a
trade to initiate different
trade actions / operations.

TR trade reference 0
[TR Trade Reference]
Participant 0

[TR Participant 1D]

Counterparty 1 (TR entity o]

ID)
[TR Participant 1D]
Counterparty 1 - ID type (0]

[Trade Counterparty
Identifier Type (Original

Code)]

Counterparty 1 O
[Legal Entity Identifier

(LED)]

Counterparty 2 (TR entity 0]
ID)

[TR Participant 1D]

Counterparty 2 - 1D type 0]

[Trade Counterparty
Identifier Type (Original
Code)]
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O
Counterparty 2 O

[Trade Counterparty
Identifier (Original Code)]

Central counterparty - ID o]
type

[Trade Counterparty
Identifier Type (Original
Code)]

Central counterparty 0

[Trade Counterparty
Identifier (Original Code)]

Asset class O
[Asset Class]

Trade status O
[Trade Status]

Contract type (0]
Last action timestamp o]

[Last Action Timestamp]

Expiration date (UTC) o]
[Date]

Early termination date 0]
(UTC)

[Date]

Reporting timestamp (UTC) | O
[Date]

Execution timestamp (UTC) | O
[Date]
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O

Notional amount - Leg 1 O
[Number (25,5)]

Notional amount - Leg 2 o]
[Number (25,5)]

Notional currency - Leg 1 o]

Notional currency - Leg 2 0

Quantity unit of measure - 0
Legl

Quantity unit of measure - 0]
Leg 2

Total notional quantity - o]
Legl

[Non-negative Number
(25,5)]

Total notional quantity - o]
Leg 2

[Non-negative Number
(25,9)]

Prior UTI (for one-to-one 0]
and one-to-many relations
between transactions)

Prior UTI (for one-to-one O
and one-to-many relations
between transactions) -
Proprietary Type

Prior UTI (for one-to-one 0]
and one-to-many relations
between transactions) -
Proprietary ID
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks

[Data Name] O |/O

Unique Transaction o]

Identifier (UTI)

Unique Transaction o]

Identifier - Proprietary Type

Unique Transaction o]

Identifier - Proprietary 1D

Indicator for Trades Sharing | O Display the value as the
Same UTI Value last generation of

[Indicator for Trades CTRD2611 report

Sharing Same UTI Value]

Unique Product Identifier 0
(UPI)

Unique Product Identifier 0
(UPI) - Proprietary Type

Unique Product Identifier ]
(UPI) - Proprietary 1D

Underlying identification O
type

Underlying identification O

Name of the underlying O
index
Custom basket code 0]
Underlier ID (OTHER) 0]
Underlier ID (OTHER) O
source

Collateral portfolio indicator | O

[Boolean]

Version 1.4 149



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O
Initial margin collateral O

portfolio code

Variation margin collateral o]
portfolio code

Package identifier o]

Swap Link ID 0

Product description o]
Version 1.4
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Q) Processing
Action - Quick Details

This action button is placed in the Quick Details View Section. When “TR trade
reference” in the Quick Details View section entered, Trade Details screen will be
displayed directly if the corresponding trade record is found. If corresponding trade
record is not found, the user is informed and the focus remains on the same screen.
For the “TR trade reference” search, it is asset-class independent, i.e. users can
specify trade reference of a trade from any asset class. However, wildcard is not
supported for the search.

Action - Search

The currently specified criteria are validated. If they are valid, the View Trade
Summary function is initiated using the selection criteria.

Action - Reset

This action allows the user to reset the selection criteria to default values.
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Trade Summary — Interest Rate

Trade Capture

" allateral Capture

Trade Information A

Vahuation Action Enquiry

Trade Summary

Trade Sumaary List

TR trade reference

V00,10 [DA#202606041038]

Trade Summary

Asset class

Interest Rate

Interest Rate
Iterest Rate
Iterest Rate
Iterest Rate
Interest Rate
Interest Rate
Intarest Rate
Interest Rate
Interest Rate
Intarest Rate
nterest Rate
Interest Rate
Interest Rate
Interest Rate
Interest Rate
Interest Rate
nterest Rate
nterest Rate
Interest Rate
nterest Rate
nterest Rate
Interest Rate
terest Rate

Interest Rate

Trade status

open
Open
Teminsted
Open

Open

Open

Open

Open

open

Open

Open

Open

open

Open
Transterred Out
Transterred Out
Transferred Out
Transterred Out
Open

Open
Transferred Ot
Open

Open

Open

open

Contract
type

swer
swer
swer
swer
swer

Last ction timestamgs
2004-11-09 20:0000
20241109 20:0000
202411201 200000
20241211 200000
202412-11 200000
202412-11 200000
2024-12-11 200000
2024-32-11 200000
2024-09-01 200000
2024-09-01 200000
2024-09-01 200000
2024-09-01 200000
2024-03-01 20:0000
20240901 200000
2025-01-08 08:10:00
2025-01-08 08:10:00
2025-01-08 081000
20250108 08:1000
20250104 083900
2025-01-04 083500
2025-01-21 152859
2024-09-01 200000
2024-09-01 200000
2024-11-13 200000
20231007 173921

Expiration date
i)

200-12-30
2030-12:30
2030-12:30
203012:30
23012:30
2030-12:30
203012:30
2030123
205002:28
205002:28
200-02-28
2050-02-28
200-02-28
20500228
205002:28
205002:28
2050022

20500228
20301130
20301130
205002:28
20500228
2050-12-31
20002-28
2082-12:22

Farly termination
aa

TESTH

TESTONZ3FIXA

2026-08-04 1830 (HKT)

np,:g.mu;ummump f\:‘;;"“"‘""““"““ Notional amount - Leg 1 Notional amount - Leg 2 :‘r":’;:' i
2004-11-08T1200:002 123456789 22345678901 HKD
2024-11-06T1200:002 123456769 22345678901 HKD
2024-11-06T1200:00Z 123456769 22345678901 HKD
2024-12-11T1200002 123456789 22345678901 HKD
202412-11T1200002 123456789 22345678901 HKD
202412-11T1200002 123456789 22345678901 HKD
202412-11T1200002 123456789 22345678901 HKD
2024-11-20M1200002 123456789 2345678901 HKD

2 2 2 999999 93,9999 HKD

z 999, HKD
2024-02-29T23:5902 2 HKD
2 999999 HKD

204-02-29T2359507  2004-02-29T23:59:592 1234 1234 HKD

2 HKD
2024-02-29723:58:552 989993 HKD

2 E HKD

2972 HKD

2 9931234 1234 HKD

2005-01-04T003900Z 100 100 oY

2025-01-4T003900Z 100 100 oY

2004-02-29T2359597  204-02-29T23SHIT 9912 912 HKD
2 HKD

2004-02-29M2350992 2 99, uso

2 2 2 2 HKD

20409-27T193921Z  2021-11-17T0930472 2000 4000 HKD

© 2024 Horg

netary Authority. AN rights reserved
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Trade Summary — Currency

Trade Capture
valuation Capture

Margin &¢

Sateral Capture

Trade Information

Trade Action Enquiry

Valuation Action Enquery

Margin and Collateral Action

oA

Trade Summary List

TR trade reference

V0.0.1.0 [0A#202608041038]

) Trace Selecton / Trade Summary
Trade Summary

Asset class

Currency
Cumency
Cumency
Currency
Currency
Cumency
Currency
Currency
Currency
Currency

Trade status

Expired

Emored
Emcred
Expired
Expired

Transferred Out
Transferred Out
Expired

Trade Summary — Equity

) o

@) snzenmn
Trade Captura

valuation Capture
Mangin & Collateral Capture

Trade Informatien

Trads Action Enquiry

valuation Action Enquiry

Margin and Collateral Action
Enquiry

Enauir ‘& Selection | Trade Summary
Trade Summary

Trada Summary List

Vo,

TR trade reference

TR202412120000

TR20241216000008

TE20241216000008275

TRZ0250107000015427
1R20250106000015288
TR202501080000162

1R2025010500001 7003
TR2250103000017004
TR20250109000017005

TRZ0250

TE20Z50108000017016

1 [DA#202608041035)

Aset class
squty
squty
Equity
equty
equiy
cquy
cquiy
Equay
Equay
equy
Equaty
equiy
squiy
squiy
cquty
equty
Equiy
equty
equty
Equiy
equiy
cquiy

Trade status

Traratered Out
Transferred Out
Transferred Out
Transferred Out
Transterred Out
Trarsterred Out
Trarsfarrad Out
Transfemed Out
Trarsterred Out
Trarsferred Out
Transfemed Qut
Transfemed out
Transtened out
Tranterred Out
Transforred Out
Transferred Out
Transferred Out
Transferred Out
Transferred Out
Transferred Out
Transterred Out
Trarstered Out
Trarsferred Out
Transfemed Qut
Transtened out

Contract
type

cFos
cFos
cros
cros
cFos
cros
cros
cFos
cros
cros
cFos
cFos
cros
cros
cFos
cFos
cFos
cFos
cros
cros
cros
s
SweT
SWeT
cFos

comract
tpe

crDs

SWFT

cFos
cros
cFos
cFos
cros
croe
o8
s
OTHR

Last action timestamp
2024-12-01 0890:00
2024-12-01 0800:00
2024-12-01 0800:00
2024-12-01 0800:00
2024-12-01 0890:00
2024:12-01 080000
2024-12:01 080000
2024-12-01 0890:00
20241201 0800:00
2024-12-01 0800:00
2024-12-01 0890:00
2024-12-01 08:00:00
202412-01 08:00:00
2024-12-010800:00
2024-12-01 0890:00
202412-01 0800:00
2024-12-01 080000
2024-12-01 0800:00
20241201 0800:00
2024-12-01 080000
2024-12-01 0800:00
2024-12-01 0500:00
2024:12:11 200000
2024-12-11 200000
24-12-01 0800:00

Last action timestamp
2024-1201 200000
2024-12-11 200000
20241211 205000
2024-11-09 200000
20241109 200000

2024-11-09 20:0000
2024-11-09 20:0000

2024-12-01 20:0000

2024-12-01 20:0000
2024-12-01 20:0000
2020-12-01 200000
20250108 174300
2025-01-08 17:4200
2025-01-08 174300
2025-01-08 174300
2024-12-01 20:0000
2024-12-01 20:0000
2024-12-01 206:0000
2024-12-01 20:0000
2024-12-01 20:0000
2024-12-01 20:0000
2024-12-01 20:0000
2024-12-01 200000
20250104 083900

Expiration date
(ute)

2024-12-20
2024-12:20
20244220

20241220
20241220
20241220
20241220
20241220
20241220
20241220
20241220
2241220
20241220
0241220
202412:20
20241220
20241220
20241220
20241220
20241220

20241220

20241220

Expiration date
wie)

2030-12-30
2030-12-30
20301230

Early termination
date (UTC)

Reporting timestamp
wiey

2024-11-06T1400:002
2024-11-06T14:00:00Z
2024-11-06T1400:002
2024-11-06T1400:002
2024-11-06T1400:002
2024-11-06T14:00:00
2024-11-06T14:00:002
2024-11-06T1400:002
2024-11-07T1400:00Z
2024-11-07T1400:002
2024-11-06T1400:002
2024-11-0671400:002
2024:11-06T1400:00Z
2024-11-06T1400:002
2024-11-06T14:00:002
2024-11-06T14:00:00Z
2024-11-06T1400:002
2024-11-07T1400:002
2024-11-06T14:00:00
2024-11-06T1400:002
2024-1107T1400:002
2024-11-06T14:00:002

2024-11-06T1400:002

Early termination  Reporting timestamp
date (UTC) wrey

Execution timestamp
(i)

2024-11-06714:00002
2024-11-06T1400002
2024-11-06T1400002
2024-11-06T1400002
2024-11-06714:00:002
2024+11-06T14:00002
2024-11-06T14:00.002
2024-11-06T14:00002
2024-11-06T14:00002
2024-11-06T1400002
2024-11-06T14:00:002
2024-11-06T 1400002
2024+11-06T1400002
2024-11-06T14:00:002
2024-11-06T14:00002
2024-11-06T1400002
2024-11-06T1400002
2024-11-06T14:00002
2024-11-06T1400.002
2024-11-06T1400.002
2024-11-06T14:00:002
2024-11-06T140000Z
2024:12-11T1200002
2024-12-11T1200002
2024-11-06T1400:002

Execution timestamnp.
wre

2024-12-01T12600002
2024-12-11T1200002
202412-11T1200002
2024-11-08T1200002
2024-11-08T1200002
2024-11-08T1200002
2024-11-08T1200002
2024-11-08T1200002
2024-12-01T1200002
2024-12-01T1200002
202412-01T1200002
2024120112000
202402 29250502
202402 29T2858582

Notional amount - Leg 1

123456789
122456789
420

Motional ameunt - Leg 1
45978.975,879,207974 788,98
123456789
12345.6789
123455789
123456789
123456789
123486789
123456789
45,78.575,875,547.874, 762,98
45078.975,875,587.978.760.98
45.978.979,579,647.978,759.98
45.978.975,879,507.978,759.98

TESTO0!

Ntional amount

a0

22345678501
22345678801

a0

© 2024 Hong Kong.

TESTO01

TESTOOI23FIXA

Leg2

TESTOO123F00A

Ntional
currency - Leg

6-08-05 09:31 (HKT)

1

Notional ameunt - Leg 2

65652340
2asa78801
22345678501
2234567801
2234567801
2343678501
2343878501
22345678501
agsss250
8388254
8365234
65652343

999,999,895,

5999 999,599 999 959 999 995,599

999,999 999,999 990 599 999999

99 1234

2024+12-01T1200:007
2024-12-01T1200:002
2004-12-01T1200:002
2024+12-01T1200:002
2004-12-01T1200:002
2024-12-01T 1200002
2024-12-01T12000002
2024-12-01T1200002
2025:01-04T003%00Z

45,875.575,579,587.578 753,98
45878.975,879,287,978 789,98
45,878.975,870 557,975, 789.98
45,875.575,579,567.578 753,98
45,878.575,879 547,574 763,98
45,78.975,875,547.872,763.98
45978.979,879,647.978. 76098
45,78.975,879,587.978,759.98
100

483652343
26,3632343
483652343
483652343
483652341
483652343
46,5652343
465652343
100

. Al ights reserved

026-08-05 09:32 (HKT)

(AR
n
a
a
H
H
"
"
u
H
"
A
A
A
A
soa 0o u
u
swarzss H
H
a
A
A
a
A
A
A
A
<
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Trade Summary — Credit

DA TESTO01 - TESTO0123¢

2026-08-05 0933 (HKT)

Vakiation Captne . Trade Summary [CHEiRe]
Margin & Collstens Capture. Trade Summary List v
Tade information ~ TR trade reference Assetclass  Trade status f‘;:""“ Last action timestamp f;?'(’j"““""’ ;:‘::"'J',’;‘;"“‘“" :‘g;’;’)’“"‘“ ety ;j:‘(‘;““""'“"""‘" Notional amount - teg 1 Notional amount - Leg 2 mm";‘ A
T s g P e o
Rl G BT T T i o e o
T I ot ey -
Whation Ackien iy 1115000001386 Credit Transferred Out  CFDS 2024-09-01 20:00:00 2030-12-30 ) 189.98 465652343 AUD
Bery sl ool acton Crodn TaferedOut | G505 40100000 200-12:30 WO SSTRSOSIITITATSSE 463652343 o
b bmrste B e o
Credit Transferred Out ~ CFDS. 2024-09-01 20:00:00 2030-12-30 2024-09-01T1200:00Z  45,878.979,879,857,978,789.98 46,565.2343 AUD
bi 18000001409 Credit Transfered Out  CFDS. 2024-09-01 20:00:00 2030-12-30 2024-09-01T1200002  45878.979,879,857,978,789.98 46,565.2343 AUD
e et At et o
Credit Transferred Out  CFDS. 2024-09-01 20:00:00 2030-12-30 2024-09-01T1200:002  45,878.979,879,857,978.789.98 46,565.2343 AUD
Credit Transfered Out ~ CFDS. 2024-09-01 20:00:00 2030-12-30 2024-09-01T120000Z  45,878,979,579,857,978,789.98 46,565.2343 AUD
A S N RS A e s
e Sy S e Rt st oottty RS -
T R e S e : s M o et
Credit Transferred Out ~ CFOS 2024-09-01 20:00:00 2030-12-30 2024-09-01T12:00002 45878 979,879,887,978780.98 46,565.2343 AUD
e e i e g i e
e e e M ettibone Bedteliios S ot
e L S e S S e O o
e R B s teethnteibehohih e M e
g S e i e e e
e e s e ntstitiene) Bt shiorsl B e ol
e Sy B sttt e et
0 S o S S s o
1 4 & >
T
.
Trade Summary — Commodity
@® wrrzem : o
Naluation Capture . Trade Summary [CN o]
Mangin & Colaterl Capture Trade Summary List >
Tiade Information ~ TRimdewloroncs  Asetclms  Todestahs oM™ Latacion tmestamp | POUON O Exly trminaton  Reporting tnestamp - Exscution HMeSS™E. gl amount - Log | Natianal amount - Log 2 e
Velugtion Action Enquiry 1R20241211000007455  Commodity  Expired oS 2024-12-01 080000 2024-12-20 2024-11-06T1400002  2024-11-06T1400002 420 420 uso
"‘“'fl‘:"‘*“”“'“““‘“‘““ TEA0241211000007455  Commodity  Expired DS 20241201 0B0B00  2024-12-20 2024-11-06T140000Z  2024-11-06T1400002 420 20 uso
. TR20241211000007457  Commodity  Expired oS 2024-12-11 150018 2024-12-20 2004-11-06T140000Z  2024-11-06T1400002 420 20 usp
TR20241211000007458  Commodity  Expired DS 2024-12-01 060000 2024-12-20 2024-11-06T140000Z  2024-11-06T14:00002 420 420 usD
TR20241211000007458  Commodity Errored CFDS 2024-12-01 0G00:00 2024-12-20 2024-11-07T140000Z  2024-11-06T140000Z 420 a20 usD
R20741211000007451  Commodity  Emored cFDs 20241201 080000 2024-12-20 2024-11-07T140000Z  2024-11-06T1400002 420 a0 usD
TR2024121 10000074 Commodity Expared CFDS 2024-12-01 06:00:00 2024-12-20 2024-11-06T14:0000Z  2024-11-06T14:00002 420 420 usD
ey A e e et s -
Commodity  Erored crDs 20241201 0B0B00 20241220 2024-11-07T1400007  2024-11-0611400002 420 20 uso
iy oo T e T rions [ smrm e | e s ot - -
~EC T
[ ]
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18.3

18.3.1.1

18.3.1.2

18.3.1.3

View Trade Details Function
This function displays the details for a selected trade.

At the detail view, users can further explore the history of the trade by navigating to
the Trade History web page.

Since the 1SO 20022 message standard has the same set of data fields for trade
reporting across multiple asset classes, screen capture of the User Interface (Ul)
functions are provided hereafter for illustration, using a specific asset class as an
example.

Visibility Model of Trade Enquiry

A trade is a data record resulted from cumulative update of all trade actions within
its life cycle reported to the system. It can be viewed by either participant side or
counterparty side. Besides, the TR entity is not able to view the trade action even it
has subscribed with reporting service as it is neither the reporting party nor the
counterparty of the trade, unless it is also the agent of the trade.

Visibility Control on Submitting Agent

With corresponding control rights granted, submitting agent is allowed to access the
trade related records on behalf of its clients.

Initiation and Parameters
This function can be initiated from the:

o Select Quick Details View of Trade Enquiry
o Trade Summary

o Trade History

o Trade Action Details

« Valuation Action Details

All trade images initiated from the View Trade History function are regarded as
historical images. Current image of trade will always be displayed when it is initiated
from all other functions.

If the details screen is showing a trade historical image, a warning message “You are
viewing a historical version of the trade created at YYYY-MM-DD HH:MM:SS.”
where YYYY-MM-DD HH:MM:SS is the Update Time of corresponding version in
Trade History, would be displayed on the top of the page.
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18.3.1.4 Web Page Layout

Trade details are grouped and presented by different tabs. All groups in the tabs are initially
expanded. Tab is enabled no matter information is presented in the tab.

18.3.1.5 Trade Summary Tab

Trade Summary Tab Screen

IR Trade Details | Hong Kong Trade Repository - DA - Google Chrome

— O X

© Notsecure  kps://trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeU1ESTBNVEVATXpiYzIhY2U30GU1ZmEwYzZIMWM1ZmNm... &

DA

Trade Details

Trade Summary
Trade Details

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments
Packages and Links
Remarks

Valuations

V0.0.1.0 [DA#202608071101]

Participant :
Participant name :
TR trade reference :
Trade status :

Agent (TR entity ID) :

Entity responsible for reporting (TR entity ID) :

Last action timestamp :
Asset class :

Contract type :

Trade Identifiers

Indicator for Trades Sharing Same UTI Value :

Unique Transaction Identifier (UTI) :

Unique Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary ID :

Unique Product Identifier (UPI) :

Unique Product Identifier (UPI) - Proprietary Type :
Unique Product Identifier (UPI) - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity ID) :
Counterparty 1- ID type :
Counterparty 1:

Nature of the counterparty 1 - Type :
Nature of the counterparty 1:
Counterparty 2 (TR entity ID) :
Counterparty 2 - ID type :
Counterparty 2 :

Counterparty 2 name :

Nature of the counterparty 2 - Type :
Nature of the counterparty 2 :
Country of the counterparty 2 :

Counterparty 2 identifier type indicator :

Direction 1:
Direction 2 - Leg 1:
Direction2 - Leg 2 :

TESTOO1
TESTOO123FIXA
TR20241113000001320
Open

TESTOO1
2024-11-09 20:00:00
Interest Rate

SWPT

N

TESTO0O1 - TESTOO123FIXA  2026-08-11 09:34 (HKT)

A T Quled (=

B G

UNQTXID000000000000000000000000000000000000000111204

FORMSISOAGO2

LEI
YALIAAGO2LEINOO00001
o]

NORE

FORMSISOPT04

LEl
FORMSISOPTTESTLEIDO4

true

MAKE
TAKE

© 2024 Hong Kong Monetary Authority. All rights reserved

For those fields that are not appliable, correspond to action types natively having no such
attributes, or optional fields without values provided by reporting/trade party, blank will be

displayed.
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks

[Data Name] © O

Tab : Trade Summary

Participant @) Text Area

[TR Participant ID]

Participant name @] Text Area

[Participant Name]

TR trade reference @] Text Area

[TR Trade Reference]

Trade status ) Text Area

[Trade Status]

Agent (TR entity ID) @) Text Area

[TR Participant ID]

Entity responsible for 0] Text Area

reporting (TR entity ID)

[TR Participant 1D]

Last action timestamp @] Text Area

[Last Action Timestamp]

Asset class ] Text Area

[Asset Class]

Contract type 0] Text Area

Trade Identifiers - Start

Indicator for Trades Sharing | O Text Area Display the value as the last
Same UTI Value generation of CTRD2611 report.
[Indicator for Trades However, it remzf\ins blank Wr_len
Sharing Same UTI Value] accessed from View Trade History.
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Unique Transaction ) Text Area
Identifier (UTI)

Unique Transaction ) Text Area
Identifier - Proprietary Type

Unique Transaction 0] Text Area
Identifier - Proprietary 1D

Unique Product Identifier 0] Text Area
(UPI)

Unique Product Identifier 0] Text Area
(UPI) - Proprietary Type

Unique Product Identifier @] Text Area
(UPI) - Proprietary 1D

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity 0] Text Area
ID)

[TR Participant ID]

Counterparty 1 - ID type 0] Text Area
[Trade Counterparty
Identifier Type (Original
Code)]

Counterparty 1 0] Text Area

[Legal Entity Identifier
(LEN]

Nature of the counterparty 1 | O Text Area
- Type
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] © O

Nature of the counterparty 1 | O Text Area
Counterparty 2 (TR entity @) Text Area
ID)

[TR Participant ID]

Counterparty 2 - ID type 0] Text Area
[Trade Counterparty

Identifier Type (Original

Code)]

Counterparty 2 0] Text Area
[Trade Counterparty

Identifier (Original Code)]

Counterparty 2 name 0] Text Area
Nature of the counterparty2 | O Text Area
- Type

Nature of the counterparty 2 | O Text Area
Country of the counterparty | O Text Area
2

Counterparty 2 identifier 0] Text Area
type indicator

[Boolean]

Direction 1 ] Text Area
Direction 2 - Leg 1 @) Text Area
Direction 2 - Leg 2 @) Text Area
Counterparty Specific Data - End

Trade Summary Tab - End

Version 1.4 159



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -

User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

18.3.1.6 Trade Details Tab

Trade Details Tab Screen

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome

© Notsecure ks //trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeU1ESTBNVEVATXpiYzlhY2U30GU1ZmEwYzZiMWM1Z...

DA

Trade Details

Effective date (UTC) :

Expiration date (UTC) : 2030-12-30
Early termination date (UTC) :

Reporting timestamp (UTC) :

Trade Summary
Trade Details

Notional Amounts

and Quantities Execution timestamp (UTC) : 2024-11-08T12:00:00Z
i Platform identifier :

Prices Confirmed :

Schedule Final contractual settlement date (UTC) :

Fixing date - Leg 1 (UTC) :

Fixed and Floating
Fixing date - Leg 2 (UTC) :

Rate

Broker ID - 1D type :
Underlying Broker ID :
Information

Delivery type :

Other Payments Maturity date of the underlying derivative (UTC) :

Trading capacity :

Packages and Links Trader location :

Remarks Booking location :
Non-standardized term indicator : false
Valuations Secondary transaction identifier :

Product description :

Beneficiary :
Clearing
Cleared : Y
Clearing member - ID type : LEI
Clearing member : YALIAAGOZ2LEINOOD0001
Central counterparty - ID type : LEI

Central counterparty : YALIAAGO2LEINOO00001
Clearing timestamp (UTC) :

Intragroup : false
Settlement
Settlement currency - Leg 1:

Settlement currency - Leg 2 :

Settlement location :

Collateral and Margins
Collateral portfolio indicator : false
Initial margin collateral portfolio code :

Variation margin collateral portfolio code :

Commodity
Base product :
Sub-product :
Further sub-product :
Credit
CDS index attachment point :
CDS index detachment point :
Index factor :
Seniority :
Reference entity - ID type :
Reference entity :
Series :

Series Version :

V0.0.1.0 [DA#202608111041]

- a X

TEST001 - TESTOO123FIXA  2026-08-11 17:36 (HKT)

o )
2, 1l (ulei) [»

B &
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 010
Tab : Trade Details
Effective date (UTC) @] Text Area
[Date]
Expiration date (UTC) @] Text Area
[Date]
Early termination date 0] Text Area
(UTo)
[Date]
Reporting timestamp (UTC) | O Text Area
[Date Time (UTC)]
Execution timestamp (UTC) | O Text Area
[Date Time (UTC)]
Platform identifier @) Text Area
Confirmed @) Text Area
Final contractual settlement | O Text Area
date (UTC)
[Date]
Fixing date - Leg 1 (UTC) @] Text Area
[Date Time (UTC)]
Fixing date - Leg 2 (UTC) ] Text Area
[Date Time (UTC)]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0
Broker ID - ID type @) Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Broker ID (0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Delivery type @) Text Area
Maturity date of the @] Text Area
underlying derivative (UTC)

[Date]

Trading capacity 0] Text Area
Trader location ] Text Area
Booking location @] Text Area
Non-standardized term @] Text Area
indicator

[Boolean]

Secondary transaction 0] Text Area
identifier

Product description ] Text Area
Beneficiary @) Text Area
Clearing - Start

Cleared @] Text Area
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Clearing member - ID type @) Text Area
[Trade Counterparty
Identifier Type (Original
Code)]

Clearing member 0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Central counterparty - 1D 0] Text Area
type

[Trade Counterparty
Identifier Type (Original
Code)]

Central counterparty o] Text Area

[Trade Counterparty
Identifier (Original Code)]

Clearing timestamp (UTC) @] Text Area
[Date Time (UTC)]

Intragroup 0] Text Area

[Boolean]

Clearing - End

Settlement - Start

Settlement currency - Legl | O Text Area

Settlement currency - Leg2 | O Text Area

Settlement location (0] Text Area

Settlement - End

Version 1.4 163



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Collateral and Margins - Start

Collateral portfolio indicator | O Text Area
[Boolean]
Initial margin collateral @] Text Area

portfolio code

Variation margin collateral @] Text Area
portfolio code

Collateral and Margins - End

Commodity - Start

Base product @) Text Area
Sub-product 0] Text Area
Further sub-product 0] Text Area

Commodity - End

Credit - Start

CDS index attachment point | O Text Area

[Non-negative Number
(11,10)]

CDS index detachment point | O Text Area

[Non-negative Number
(11,20)]

Index factor (0] Text Area

[Non-negative Number
(11,20)]

Seniority ] Text Area
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Reference entity - ID type @) Text Area

[Reference entity Identifier

Type]

Reference entity 0] Text Area

[Reference entity]

Series @] Text Area
[Non-negative Number

(5.0)]

Series Version (0] Text Area
[Non-negative Number

(5.0)1

Credit - End

Trade Details Tab - End
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18.3.1.7 Notional Amounts and Quantities Tab

Notional Amounts and Quantities Tab Screen

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome — ] X

© Notsecure  kips://trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeU1ESTBNVEV4ATXpiYzlhY2U30GU1ZmEwYZzZZMWM1ZmNmMDA2NzFINDIzN...

DA TESTOO01 - TESTOO123FIXA 2026-08-11 09:37 (HKT)
A qutey =
Trade Details B 9
Trade Summary Leg1 Leg 2
. Notional amount : 12,345.6789 223,456.78901
Trade Details
Notional currency : HKD usD

Notional Amounts Total notional quantity :

and Quantities Quantity unit of measure :
Prices Notional quantity :
Quantity frequency :
Schedule . o
Quantity frequency multiplier :

Fixed and Floating
Rate

Underlying
Information

Other Payments
Packages and Links
Remarks

Valuations
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Tab : Notional Amounts and Quantities

Section : Leg 1/ Leg 2

Notional amount 0] Text Area
[Number (25,5)]

Notional currency 0] Text Area
Total notional quantity @] Text Area
[Non-negative Number

(25,5)]

Quantity unit of measure 0] Text Area
Notional quantity 0] Text Area
[Non-negative Number

(25,5)]

Quantity frequency @] Text Area
Quantity frequency 0] Text Area
multiplier [Non-negative

Number (3,0)]

Leg 1/ Leg 2 Section End

Notional Amounts and Quantities Tab - End
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18.3.1.8 Prices Tab

Prices Tab Screen

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome

DA

Trade Details

Trade Summary
Trade Details

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments
Packages and Links
Remarks

Valuations

V0.0.1.0 [DA#202608071101]

Price :

Price currency :

Price notation :

Price unit of measure :
Spread - Leg 1:

Spread - Leg 2:

Spread currency - Leg 1:
Spread currency - Leg 2:
Spread notation - Leg 1:
Spread notation - Leg 2:
Exchange rate :

Exchange rate basis :

Option
Strike price :
Strike price currency/currency pair :
Strike price notation :
Option premium amount :

Option premium currency :

Option premium payment date (UTC) :

First exercise date (UTC) :

Call amount :

Put amount :

Call currency :

Put currency :

Embedded option type :

Option type :

Option style :

Lower barrier level :

Lower barrier level price currency :
Lower barrier level price notation :
Upper barrier level :

Upper barrier level price currency :
Upper barrier level price notation :
Single barrier level :

Single barrier level price currency :

Single barrier level price notation :

19,000

BSD

-0.2053
HKD

1

63

HKD
2024-11-06
2024-11-06
7

603

HKD

HKD

CANC

CALL

EURO

07

— O X

© Notsecure  itps://trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeU1ESTBNVEI4TVRiYzIhY2U30GU1ZmEWYZZIMWM1Z... &

TESTOO1 - TESTOO123FIXA  2026-08-11 10:12 (HKT)

o 0
2 I (luled) [~

B &
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 010

Tab : Prices

Price o Text Area
[Number (11,10) or Number

(18,13)]

Price currency @) Text Area
Price notation @] Text Area
Price unit of measure o) Text Area
Spread - Leg 1 0] Text Area
[Number (11,10) or Number

(18,13) or Number (5,0)]

Spread - Leg 2 O Text Area
[Number (11,10) or Number

(18,13) or Number (5,0)]

Spread currency - Leg 1 o] Text Area
Spread currency - Leg 2 o] Text Area
Spread notation - Leg 1 @] Text Area
Spread notation - Leg 2 @] Text Area
Exchange rate @) Text Area
[Positive Number (18,13)]

Exchange rate basis ] Text Area
Option - Start

Strike price @] Text Area
[Number (11,10) or Number

(18,13)]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] © O
Strike price @) Text Area
currency/currency pair
Strike price notation @) Text Area
Option premium amount 0] Text Area
[Non-negative Number
(25,5)]
Option premium currency 0] Text Area
Option premium payment @] Text Area
date (UTC)
[Date]
First exercise date (UTC) 0] Text Area
[Date]
Call amount @] Text Area
[Positive Number (25,5)]
Put amount 0 Text Area
[Positive Number (25,5)]
Call currency @] Text Area
Put currency 0] Text Area
Embedded option type @] Text Area
Option type ] Text Area
Option style ] Text Area
Lower barrier level ) Text Area
[Number (11,10) or Number
(18,13)]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] © O

Lower barrier level price @) Text Area
currency

Lower barrier level price @) Text Area
notation

Upper barrier level 0] Text Area
[Number (11,10) or Number

(18,13)]

Upper barrier level price 0O Text Area
currency

Upper barrier level price 0] Text Area
notation

Single barrier level @) Text Area
[Number (11,10) or Number

(18,13)]

Single barrier level price 0] Text Area
currency

Single barrier level price @] Text Area
notation

Option - End

Prices Tab - End

Version 1.4 171



Hong Kong Interbank Clearing Limited

Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

18.3.1.9 Schedule Tab
Schedule Tab Screen

TR Trade Details | Heng Kong Trade Repository - DA - Google Chrome

DA

Trade Details

Trade Summary Price Schedule
Effective date (UTC) End date (UTC)

Trade Details

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments

Packages and Links Notional Amount Schedule

Remarks Leg1

Effective date  End date
Valuations [()(e) (UTC)

2024-10-25 2024-11-06 17,007

Notional amount

Notional Quantity Schedule
Leg1

Effective date
(uTC)

2024-10-25 2024-10-26 1

Strike Price Schedule

Effective date (UTC) End date (UTC)
2024-11-06 2024-11-06

V0.0.1.0 [DA#202608071101]

End date (UTQ)  Notional quantity

Price
Notiona Effective date
currengy w10
usb 2024-11-01
Effective date
(e}
2024-10-25
Strike price

- ] x

© Notsecure  htips://trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeUTESTBNVEITVRiYzIhY2U3OGU1ZmEWYzZIMWM1Z... &

TESTO01 - TESTOO123FIXA  2026-08-11 10:13 (HKT)

Ol Qule) [
B S
Price currency Price notation
Leg 2
Endicats Notional amount jaoticne
wro currenqy
20241108 17,007 usp

Leg 2
End date (UTC)  Notional quantity

2024-10-26 13

Strike price currency Strike price notation
3

© 2024 Hong Keng Monetary Authority. All rights reserved
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 010
Tab : Schedule
Section : Price Schedule - Start
o Display price pairs in tabular layout with vertical scrolling, up to 600 pairs
Effective date (UTC) @] Text Area
[Date]
End date (UTC) 0] Text Area
[Date]
Price @) Text Area
[Number (11,10) or Positive
Number (18,13)]
Price currency 0] Text Area
Price notation ] Text Area
Price Schedule Section End
Section : Notional Amount Schedule - Start
o Display notional amount for Leg 1 and Leg 2
o Display notional amount pairs in tabular layout with vertical scrolling, up to 600 pairs
Effective date (UTC) @] Text Area
[Date]
End date (UTC) ] Text Area
[Date]
Notional amount @] Text Area
[Number (25,5)]
Notional amount currency ] Text Area
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Notional Amount Schedule Section End

Section : Notional Quantity Schedule - Start
o Display notional quantity for Leg 1 and Leg 2
o Display notional quantity pairs in tabular layout with vertical scrolling, up to 600 pairs

Effective date (UTC) @] Text Area
[Date]

End date (UTC) 0] Text Area
[Date]

Notional quantity @] Text Area

[Non-negative Number
(25,5)]

Notional Quantity Schedule Section End

Section : Strike Price Schedule - Start
o Display price value pairs in tabular layout with vertical scrolling, up to 600 pairs

Effective date (UTC) @] Text Area
[Date]
End date (UTC) 0] Text Area
[Date]
Strike price @] Text Area

[Number (11,10) or Positive
Number (18,13)]

Strike price currency ] Text Area

Strike price notation @] Text Area

Strike Price Schedule Section End

Schedule Tab - End
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18.3.1.10 Fixed and Floating Rate Tab

Fixed and Floating Rate Tab Screen

DA

Trade Details

Trade Summary
Trade Details

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments
Packages and Links
Remarks

Valuations

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome

Fixed Rate

Fixed rate day count convention :
Fixed rate payment frequency period :
Fixed rate payment frequency period
multiplier :

Fixed rate :

Floating Rate

Floating rate day count convention :
Floating rate payment frequency period :
Floating rate payment frequency period
multiplier :

Identifier of the floating rate :

Indicator of the floating rate :

Name of the floating rate :

Floating rate reference period - time period :

Floating rate reference period - multiplier :

TEST001 - TESTO0123FIXA

Leg1 Leg 2

A017

DAIL

34

12
A008
DAIL
52
LIBI
Nmoftfloatrateoflg2
YEAR
22

— O

© Notsecure  k#ss://trisdev.hkicl.org hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeU1ESTBNVEI4TVRiYzIhY2U30OGU1ZmEwYzZMWM1Z...

X
a

2026-08-11 10:14 (HKT)

o Y
~ I (ulei)

&

[~

a
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Field Name
[Data Name]

)
@)

M/
@)

Ul

Possible Values

Show Condition

Applicable To

Remarks

Tab : Fixed and Floating Rate

Section : Leg 1/ Leg 2

Fixed Rate - Start

o Display fixed rate for Leg 1 and Leg 2

Fixed rate day count
convention

0

Text Area

Fixed rate payment
frequency period

o)

Text Area

Fixed rate payment
frequency period multiplier

[Non-negative Number

3.0

Text Area

Fixed rate
[Number (11,10)]

Text Area

Fixed Rate - End

Floating Rate - Start

o Display floating rate for Leg 1 and Leg 2

Floating rate day count
convention

0

Text Area

Floating rate payment
frequency period

@)

Text Area

Floating rate payment
frequency period multiplier

[Non-negative Number

3.0

Text Area
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period - multiplier
[Non-negative Number

3.0

Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] © O

Identifier of the floating rate | O Text Area

Indicator of the floating rate | O Text Area

Name of the floating rate 0] Text Area

Floating rate reference @] Text Area

period - time period

Floating rate reference 0] Text Area

Floating Rate - End

Leg 1/ Leg 2 Section End

Fixed and Floating Rate Tab - End
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18.3.1.11 Underlying Information Tab

Underlying Information Tab Screen

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome

DA

Trade Details

Trade Summary Custom basket code :

Basket Constituent
Trade Details

Notianal Amaunts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments

Packages and Links

Identifier Unit of measure

Number of units

TESTO01 - TESTOO0123FIXA

Identifier source

— (]

© Notsecure ks //trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZ JeU1ESTBNVEI4TVRiYzIhY2U30GU1ZmEwYzZIMWM1Z...

X
a

2026-08-11 10:14 (HKT)

o 1
~ I (lulei)

B

(=

G

Remarks
Underlier ID (OTHER) :
Valuations Underlier ID (OTHER) source :
Underlying asset trading platform identifier : ZIMI
Underlying asset price source : UnderlyingAssetPriceSource
Crypto asset underlying indicator : true
Underlying identification type : |
Underlying identification : OWQCeD17BUVS
Name of the underlying index :
[ oy
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 010

Tab : Underlying Information

Custom basket code 0] Text Area

Section : Basket Constituent - Start
o Display basket constituent information in tabular layout with vertical scrolling, up to 600 pairs

Identifier (0] Text Area
Unit of measure (0] Text Area
Number of units (0] Text Area

[Positive Number (18,13)]

Identifier source @) Text Area
Basket Constituent Section End

Underlier ID (OTHER) 0] Text Area
Underlier ID (OTHER) 0 Text Area
source

Underlying asset trading @] Text Area
platform identifier

Underlying asset price @] Text Area
source

Crypto asset underlying @) Text Area
indicator

[Boolean]

Underlying identification @] Text Area
type

Underlying identification 0] Text Area
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0
Name of the underlying @) Text Area
index
Underlying Information Tab - End
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18.3.1.12 Other Payments Tab

Other Payments Tab Screen

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome — O X

© Notsecure  k#ps//trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeU1ESTBNVEMTVRIYzIhY2U30GU1ZmEWYZZIMWMI1Z.. &

DA TEST001 - TESTOO123FIXA  2026-08-11 10:14 (HKT)
2 1 (lulei) =
Trade Details @ (&

Trade Summary Other Payments

Payer - ID Paver Receiver - e
type 4 ID type

0.4 usb UFRO 2024-11-06 LE V4CBBPOBVMO1SIXBGMS5 LEI GA78INBHMF1L2GEV)850

Trade Details Amount Currency  Type Date (UTC)

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments
Packages and Links
Remarks

Valuations.
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Field Name
[Data Name]

)
@)

M/
@)

Ul

Possible Values

Show Condition

Applicable To

Remarks

Tab : Other Payments

Section : Other Payments - Start

o Display other payment information in tabular layout with vertical scrolling, up to 600 pairs

Amount

[Non-negative Number
(25,5)]

0

Text Area

Currency

Text Area

Type

Text Area

Date (UTC)
[Date]

Text Area

Payer - ID type

[Trade Counterparty
Identifier Type (Original
Code)]

Text Area

Payer

[Trade Counterparty
Identifier (Original Code)]

Text Area

Receiver - ID type
[Trade Counterparty
Identifier Type (Original
Code)]

Text Area

Receiver

[Trade Counterparty
Identifier (Original Code)]

Text Area

Other Payments Section End
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Other Payments Tab - End
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18.3.1.13 Packages and Links Tab

Packages and Links Tab Screen

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome

— O X

© Notsecure  kips://trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZ JeU1ESTBNVEIATVRIYZIhY2U30GU 1 ZmEwYzZIMWM1Z... &

DA TESTO001 - TESTOO123FIXA  2026-08-11 10:14 (HKT)
L (uled) (-
Trade Details @ a
Trade Summary Package identifier : KKKKKKKK
Package transaction price : 3
Trade Details Package transaction price currency : HKD
Notional Amounts Package transaction price notation : 1
and Quantities Package transaction spread : -5
Package transaction spread currency : usb
Pri
riees Package transaction spread notation : 1
Schedule Prior UTI (for one-to-one and one-to-many 57SIK5SNXASKYPEEI2424TOUFFOTLBOK
relations between transactions) :
Fixed and Floating Prior UTI (for one-to-one and one-to-many
Rate relations between transactions) - Proprietary Type :
Underlying Prior UTI (for one-to-one and one-to-many
Information relations between transactions) - Proprietary ID :
Swap Link ID :
Other Payments
Packages End Links
Remarks
Valuations
History
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 010

Tab : Packages and Links

Package identifier @] Text Area
Package transaction price @] Text Area
[Number (11,10) or Number

(18,13)]

Package transaction price 0] Text Area
currency

Package transaction price 0] Text Area
notation

Package transaction spread 0] Text Area

[Number (11,10) or Number
(18,13) or Number (5,0)]

Package transaction spread @] Text Area
currency
Package transaction spread 0] Text Area
notation
Prior UTI (for one-to-one 0] Text Area

and one-to-many relations
between transactions)

Prior UTI (for one-to-one ] Text Area
and one-to-many relations
between transactions) -
Proprietary Type

Prior UTI (for one-to-one 0] Text Area
and one-to-many relations
between transactions) -
Proprietary ID
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0
Swap Link ID @) Text Area

Packages and Links Tab - End
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18.3.1.14 Remarks Tab

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome — | X

© Notsecure hips://trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZ JeU1ESTBNVEI3T1RiYzIhY2U30OGU1ZmEwYzZIMWM1Zm... &

DA TESTOO01 - TESTOO123FIXA  2026-08-11 09:48 (HKT)
21 (lulei) (=
Trade Details @ C
Trade Summary Remarks 1:
Remarks 2 :
Trade Details Remarks 3 :
Motional Amounts Remarks 4 :
and Quantities Remarks 5 :
Remarks 6 :
P
fiees Remarks 7 :
Schedule Remarks 8 :
Remarks 9 :
Fixed and Floating
Remarks 10 :
Rate
Remarks 11 :
Underlying Remarks 12 :
Information Remarks 13 -

Other Payments
Packages and Links
Remarks

Valuations
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] o |0
Tab : Remarks
Remarks 1 @] Text Area
[Remarks]
Remarks 2 @) Text Area
[Remarks]
Remarks 3 ) Text Area
[Remarks]
Remarks 4 @) Text Area
[Remarks]
Remarks 5 ) Text Area
[Remarks]
Remarks 6 @] Text Area
[Remarks]
Remarks 7 ] Text Area
[Remarks]
Remarks 8 @] Text Area
[Remarks]
Remarks 9 ] Text Area
[Remarks]
Remarks 10 @) Text Area
[Remarks]
Remarks 11 ] Text Area
[Remarks]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0
Remarks 12 @) Text Area
[Remarks]
Remarks 13 0] Text Area
[Remarks]
Remarks Tab - End
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18.3.1.15 Valuations Tab

Valuations Tab Screen

DA

Trade Details

Trade Summary
Trade Details

Notional Amaounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

QOther Payments
Packages and Links
Remarks

Valuations

TR Trade Details | Hong Kong Trade Repository - DA - Google Chrome

Valuation timestamp (UTC)

2024-12-18T13:49:59Z
2024-12-14703:59:59Z
2024-12-09T13:49:59Z
2024-12-05T03:59:59Z
2024-12-01T23:56:59Z
2024-12-01T12:49:592

Valuation amount

1,234
1234
1234
1234
1234
1,234

- (]

© Notsecure  kHps://trisdev.hkicl.org.hk/tr/da/v2/tradeEnquiry/tradeDetails?tradeReference=VkZJeU1ESTBNVEI4TWpiYzIhY2U30GU1ZmEwYzZMWM1Z...

X
e

TEST001 - TESTOO123FIXA  2026-08-11 10:01 (HKT)

2, 1 (lulei)
&

Valuation Valuation

currency method EHiE

HKD CCrV 12,345

HKD CCPv 12,345

HKD CCPV 12,345

HKD CCPv 12,345

HKD CCPV 12,345

HKD CCrV 12,345

(=

&
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Tab : Valuations
o Display valuations in tabular layout with vertical scrolling
e Display latest valuation date time first, earliest valuation date last

Valuation timestamp (UTC) | O Text Area
[Date Time (UTC)]

Valuation amount @] Text Area
[Number (25,5)]

Valuation currency 0] Text Area
Valuation method @] Text Area
Delta @) Text Area
[Number (25,5)]

Valuations Tab - End

Q) Processing
Action - History

This button is shown only when the user navigates trade history from Trade Enquiry function. However, it will not be shown
when the user navigates a historical trade details image from the Trade History.

This action initiates the View Trade History function to show all of the trade actions and trade status associated with the selected
trade.

Action - Refresh

This action is always available. The screen refreshes to show the latest status of the selected trade, from whatever route the
function was initiated.
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Action - Save to File

This action is always available and allows the user to save the trade details to a file in CSV file format.
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18.3.2  View Trade History Function

This web page displays the complete details of history of a trade, including the trade
actions that formed the current state of trade, as well as the links to trade details screen
of the past trade states, in reverse chronological order.

For reporting trade, history is logged whenever

o Action submitted by participant is successfully applied to the trade

. System action is basically generated to show the change of trade status or
TR entity mapped (refer to Appendix F.1.3 for full list of system action
and their underlying reasons)

. The following system actions will be generated or re-generated
immediately upon trade capture (rather than generated after day-end
processing) if the trade status is already effective or TR entity is already
mapped:

1. Trade Expired

2. Exit from Reporting (Auto Transfer Out)
3. Upgrade TR Entity (Counterparty 1)

4. Upgrade TR Entity (Counterparty 2)

The above sample history view is showing a life cycle of a reporting trade
experiencing New Trade (user submitted action) -> Modify (user submitted
action) -> Trade Expired (system action) and the status change occurring in
between.

For each applicable individual history record written, user can further navigate to

the other web pages to

(@  view the historical full detail image of trade after the trade action applied,
trade status changed or Counterparty 1D changed through the hyperlink on
the update time

(b)  view the Trade Action Details of the associated trade action through the
hyperlink on the TR trade action reference

Initiation and Parameters

This function can be initiated from the:
e Trade Summary
e Trade Details
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18.3.2.1 Trade History Web Page Layout

DA

Tracle History

Commeon Details

Participant : TESTOO1 - TESTOO1
Asset class : Commodity

Contract type : CFDS

Execution timestamp (UTC) = 2024-11-06T14:00:00Z
TR trade reference : TR20241211000007482

Unique Transaction Identifier (UTI) :
Unique Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary ID :

UNQTXIDICDQYIETMPI6000006

TESTOO1 - TESTOD123F XA

Collateral portfolio indicator : false
Initial margin collateral portfolio code :
Variation margin collateral pertfolio code :
Notional amount - Leg 1: 420
Notional amount - Leg 2: 420
Notional currency - Leg 1: usD
Notional currency - Leg 2 : usD
Quantity unit of measure - Leg 1: KIOL
Quantity unit of measure - Leg 2:: NEWA
Total notional quantity - Leg 1: 1.1
Total notional quantity - Leg 2 : 1.2
Trade History e
Update time TR trade action reference Action type Event type System action type Trade status Action date / System action date
Trade Expired Expired 2024-12-20
2-11 15 CORR Open 2024-12-11
2024-12-11 15:00:18 NEWT COMP Open 2024-12-01

V0.0.1.0 [DA#202608041038]

2024 Hong Kong Monetary Authority. All rights reserved
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Field Name I/ | M/ | UI Possible Values Show Condition Applicable To Remarks
[Data Name] © |0
Expanding/Collapsing Group: Common Details
Participant 0 Text Area Participant View only. Participant or the participant that the
[TR Participant ID - Participant agent on behalf of.
Short Name]
Asset class 0 Text Area
[Asset Class]
Contract type Text Area
Execution timestamp (UTC) Text Area
[Date Time (UTC)]
TR trade reference 0 Text Area
[TR Trade Reference]
Unique Transaction Identifier (0] Text Area
(UTI)
Unique Transaction Identifier - 0] Text Area
Proprietary Type
Unique Transaction Identifier - O Text Area
Proprietary 1D
Collateral portfolio indicator o] Text Area
[Boolean]
Initial margin collateral o] Text Area
portfolio code
Variation margin collateral (0] Text Area
portfolio code
Notional amount - Leg 1 e} Text Area
[Number (25,5)]
Notional amount - Leg 2 (0] Text Area
[Number (25,5)]
Notional currency - Leg 1 e} Text Area
Notional currency - Leg 2 e} Text Area
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Field Name I/ | M/ | UI Possible Values Show Condition Applicable To Remarks

[Data Name] © |0

Quantity unit of measure - Leg o] Text Area

1

Quantity unit of measure - Leg (¢} Text Area

2

Total notional quantity - Leg 1 o] Text Area

[Non-negative Number (25,5)]

Total notional quantity - Leg 2 (0] Text Area

[Non-negative Number (25,5)]

Expanding/Collapsing Group: Trade History

o Repeated for each status transition and other associated action

e Sort by reverse processing sequence

Update time (0] Text Area

[Trade Update Time] (Hyperlink)

TR trade action reference 0] Text Area This is not applicable to system action

[TR Trade Action Reference] (Hyperlink)

Action type 0] Text Area

[Trade Action Type]

Event type O Text Area

System action type O Text Area

[System Action Type]

Trade status o] Text Area

[Trade Status]

Action date / System action (0] Text Area For Action date: Date part of the field

date “Event timestamp”
For System action date: Date part of the
system action takes
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Q) Processing
Action - Trade Action Details (Hyperlink of field “TR trade action reference”)

A hyperlink is provided on the TR trade action reference to initiate the View Trade Action
Details screen.

Action - Historical Trade Details (Hyperlink of field “Update time”)

A hyperlink is provided on the update time to initiate the View Trade Details screen of the
trade in historical image.

Action - Refresh

This action is always available. The screen refreshes to show the latest history status of the
selected trade from whatever route the function was initiated.
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18.4 Trade Action Enquiry

This function allows users to enquire summary, detail and content view of Trade
Action records. There may be differences between a CO user and a participant user
on various web pages or data fields displayed. These differences will be highlighted
in the descriptions of web page layouts.

A typical enquiry navigation flow should be as follows.

Trade Action Details| = —
. . View Trade Details Trade Detals
Menu » Action Specific
Invok View
nvoke Details
Function by
Eart'c' pant/CoO Find Trade Acton [ - | ot Trade Action
al P | Quick petai view Reference i i
Trade Action Summary | - View Action Trade Action Content | —
Content
[sresrcece] > g

Selection Criteria —
Input selection

criteria and find

trade action
Initiation and Parameters

This function is initiated from the application menu.

Find Trade Action

Entity responsible for reporting (Participant) can always search the trade actions
reported by self or its agent. For trade action enquiry by agents, a participant agent

can search the trade actions of the trade which initial action submitted by the agent
on behalf of its clients
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18.4.1

NETARY AUTHORITY

Trade Capture v
Valuation Capture ~
Margin & Collateral Capture v
Trade Information A

Trade Enquiry

Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

Trade Action Enquiry Webpage Layout

DA

Trade Action Selection

Trade Action Selection

TESTOO1 - TESTOO123FIXA

o

* Participant: | [restoo1 - TesTo01

Quick Details View

TR trade action reference:

Selection Criteria

Counterparty 1 type (original —-All--
code):

‘Counterparty 1 type: --All--
Counterparty 2 type (original --All--
code):

‘Counterparty 2 type: --All--
Submitter identifier type: --All--
Central counterparty type --All--
(original code):

* Asset class:

Action type: --All--
Event type: --All--
Contract type: --All--

File reference:

Date Information
File capture timestamp from:
Event timestamp (UTC) from: 2026-07-22T10:02:43Z
Expiration date (UTC) from:
Early termination date (UTC) from:
Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

References
Technical record identification:
TR trade action reference:

TR trade reference:

Notional amount - Leg 1 from:

Notional amount - Leg 2 from:

Notional currency - Leg 1: —-All--
‘Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:

Total notional quantity - Leg 2
from:

Counterparty 11D (original code):

Counterparty 11D:

Counterparty 2 ID (original
code):

Counterparty 2 ID:
Submitter identifier ID:

‘Central counterparty ID (eriginal
code):

to:
to: 2026-08-05T10:02:43Z
to:
to:
to:

to:

to:

to:

Notional currency - Leg 2: --All--
‘Quantity unit of measure - Leg 2:

to:

to:

2026-08-05 10:04 (HKT)
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Margin & Collateral Capture v

Prior UTI:
Trade Information ~

Prior UTI - Proprietary Type:

Trade Enguiry

Prior UTI - Proprietary ID:

Unique Transaction Identifier (UTI)

Valuatien Action Enquiry Unique Transaction Identifier

. (uTI):
Margin and Collateral Action

Unique Transaction Identifier -

Prior UTI (for one-to-one and one-to-many relations between transactions)

Non-blank value

Enquiry
T Proprietary Type:
Unique Transaction Identifier -
Proprietary ID:
Unique Product Identifier (UPT)
Unique Product Identifier (UPI): Blank value
Unique Product Identifier (UPI) -
Proprietary Type:
Unique Product Identifier (UPI) -
Proprietary ID:
Underlying identification type
Underlying identification type: --All--
Underlying identification:
Name of the underiying index:
Custom basket code:
Underlier ID (OTHER):
Underlier ID (OTHER) source:
Collateral portfolio indicator: --All--
Initial margin collateral portfolio
code:
Variation margin collateral [
portfolio code:
Package identifier: Non-blank value
Swap Link 1D: Non-blank value
Display Options
Records Per Page: 25
Sorting Order
Available / Selected Action type TR trade action reference (Asc)
Fields: Central counterparty
Central counterparty - ID type up
Collateral portfolio indicator
Contract type
Counterparty 1
T
V0.0.1.0 [DA*202608041038] © 2024 Hong Kong Monetary Authority. All rights reserved
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Field Name I/ | M/|UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] o O Condition
Participant o] Text Area Trading
[TR Participant ID - Participant view
Participant Short Name] only
Participant | M | Dropdown Participant Non-trading
[TR Participant ID - List currently Participant
Participant Short Name] logged into the | Agent or
system Trading
Participant
Agent view
only
Expanding/Collapsing Field Group : Quick Details View - Start
TR trade action reference I | M | TextArea The action reference of the target
. trade action.
[TR Trade Action Reference] Wildcard is not supported for this
field.
Mandatory if Quick Details
button is clicked.
Expanding/Collapsing Field Group : Quick Details View - End
Expanding/Collapsing Field Group : Selection Criteria - Start
Participant | M | Dropdown CO view only No default value, Select All
[TR Participant ID - List \_Nith option is not available.
Participant Short Name] multiple
selection o
At least one participant must be
Select selected, with the total number
Participant of selected participants not
(Helper exceeding the system
Function)

predefined maximum limit.
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Counterparty 1 type (original | | M | Dropdown |- All “All”
code) List - LEI
[Trade Counterparty
Identifier Type (Original
Code)]
Counterparty 1 1D (original | O | Text Area Not Applicable if
code) “All” is selected on
[Trade Counterparty “Counterparty 1
Identifier (Original Code)] type (original code)
Counterparty 1 type | M | Dropdown | - All “All”
[Trade Counterparty List - LEI
Identifier Type] - TRID

- SWIFTBIC

- CICR

- BRNO
Counterparty 1 1D | O | Text Area Not Applicable if
[Trade Counterparty :All” is selected on
Identifier] Counterparty 1

typeﬂﬁ

Counterparty 2 type (original | | M | Dropdown |- All “All”
code) List - LEI
[Trade Counterparty - TRID
Identifier Type (Original
Code)] - SWIFTBIC

- CICR

- BRNO

- USDC

- UBIN
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition

- NATURAL

PERSONS
Counterparty 2 ID (original | O | Text Area Not Applicable if
code) “All” is selected on
[Trade Counterparty “Counte_rp_arty 2
Identifier (Original Code)] type (original
code)”
Counterparty 2 type | M | Dropdown |- All “All” If UBIN is selected, in addition
[Trade Counterparty List - LEI to searching for the"entered
Identifier Type] TRID CounterpartyZ ID" for UBIN,
the system will also search for
- SWIFTBIC any party whose first 8
- CICR characters of the BRNO match
the first 8 characters of the

- BRNO entered "Counterparty 2 ID"

- USDC

- UBIN

- NATURAL

PERSONS
Counterparty 2 ID | O | Text Area Not Applicable if
[Trade Counterparty :All” is selected on
Identifier] Counterparty 2
typeﬂﬁ

Submitter identifier type | M | Dropdown |- All “All”
[Trade Counterparty List - LEI
Identifier Type] - TRID

- SWIFTBIC

- CICR

- BRNO
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Submitter identifier 1D | O | Text Area Not Applicable if
[Trade Counterparty “All” s selected on
Identifier] “Submitter
identifier type”

Central counterparty type | M | Dropdown |- All “All”
(original code) List - LEI
[Trade Counterparty - TRID
Identifier Type (Original
Code)] - SWIFTBIC

- CICR

- BRNO

- USDC

- UBIN
Central counterparty ID | O | Text Area Not Applicable if
(original code) “All” is selected on
[Trade Counterparty “Central .
Identifier (Original Input counterparty type
Code)]
Asset class | M | Dropdown | - Interest Rate
[Asset Class] List - Currency

- Equity

- Credit

- Commodity
Action type | M | Dropdown |- All “All”
[Trade Action Type] List with - NEWT

multiple
selection - MODI
- CORR
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Field Name I/ | M/
[Data Name] © O

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

- TERM
- EROR
- REVI

- PRTO

Event type | M

Dropdown
List with
multiple
selection

- All

- TRAD
- NOVA
- COMP
- ETRM
- CLRG
- EXER
- ALOC
- CLAL
- CREV
- PTNG
- CORP
- INCP
- UPDT

“Alln

Contract type | M

Dropdown
List with
multiple
selection

- All

- CFDS

- FRAS

- FUTR

- FORW
- OPTN

- SPDB

“All”
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
- SWAP
- SWPT
- OTHR
Bond Connect and Swap | M | Dropdown |- All “All” CMUTR view Applicable if Asset
Connect List _ Bond Connect only class is Currency or
Non-OTC Trades Interest Rate
- FX Spot - Bond
Connect Trades
- Bond Connect
related Trades
- Swap Connect
Non-OTC Trades
- FX Spot - Swap
Connect Trades
- Swap Connect
related Trades
File reference | O | Text Area Wildcard search is supported.
[File Reference]
Date Information - Start
File capture timestamp from | O | Text Area
[File Capture Timestamp] Date Time
Calendar
Control
to | O | Text Area
[File Capture Timestamp] Date Time
Calendar
Control
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[Date Time (UTC)]

Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Event timestamp (UTC) from | | O | Text Area 2 weeks
[Date Time (UTC)] Date Time counting
Calendar backward from
Control current date.
to | O | Text Area Current date
[Date Time (UTC)] Date Time
Calendar
Control
Expiration date (UTC) from | O | Text Area
[Date] Calendar
Control
to | O | Text Area
[Date] Calendar
Control
Early termination date (UTC) | | O | Text Area
from Calendar
[Date] Control
to | O | Text Area
[Date] Calendar
Control
Reporting timestamp (UTC) | O | Text Area
from Date Time
[Date Time (UTC)] Calendar
Control
to | O | Text Area
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Date Time
Calendar
Control
Execution timestamp (UTC) | O | Text Area
from Date Time
[Date Time (UTC)] Calendar
Control
to | O | Text Area
[Date Time (UTC)] Date Time
Calendar
Control
Date Information - End
References - Start
Technical ~ record | | O | Text Area Wildcard search is supported.
identification
TR trade action reference | O | Text Area Wildcard search is supported.
[TR Trade Action
Reference]
TR trade reference | O | Text Area Wildcard search is supported.
[TR Trade
Reference]
References - End
Notional amount - | | O | Text Area
Leg 1 from
[Number (25,5)]
to | O | Text Area
[Number (25,5)]
Notional amount - Leg 2 from | | O | TextArea
[Number (25,5)]
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
to | O | Text Area
[Number (25,5)]
Notional currency - Leg 1 | M | Dropdown | Refer to "Currency" | “All”
List as stipulated in the
worksheet of "Ref -
Coding
schemes.xlsx™ with
“All” value
Notional currency - Leg 2 | M | Dropdown | Refer to "Currency” | “All”
List as stipulated in the
worksheet of "Ref -
Coding
schemes.xlsx™ with
“All” value
Quantity unit of measure - | O | Text Area
Leg1l
Quantity unit of measure - | O | Text Area
Leg 2
Total notional quantity - Leg | | O | Text Area
1 from
[Non-negative Number
(25,5)]
to | O | Text Area
[Non-negative Number
(25,9)]
Total notional quantity - Leg | | O | Text Area
2 from
[Non-negative Number
(25,9)]
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UTI (for one-to-
one and one-to-
many relations
between
transactions)” is
blank and “Non
blank value” is un-
checked

Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
to | O | Text Area
[Non-negative Number
(25,9)]
Prior UTI (for one-to-one and one-to-many relations between transactions) - Start
Prior UTI | O | Text Area “Non-blank Applicable if both | Wildcard search is supported.
with “Non- value” “Prior UTI (for
blank checkbox is one-to-one and
value” unchecked one-to-many
Checkbox relations between
transactions) -
Proprietary Type”
and “Prior UTI (for
one-to-one and
one-to-many
relations between
transactions) -
Proprietary ID” are
blank and “Non
blank value” is un-
checked
Prior UTI - Proprietary Type | | O | Text Area Applicable if “Prior | Wildcard search is supported.
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UTI (for one-to-
one and one-to-
many relations
between
transactions)” is
blank and “Non
blank value” is un-
checked

Field Name I/ | M/ | UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Prior UTI - Proprietary ID | O | Text Area Applicable if “Prior | Wildcard search is supported.

Prior UTI (for one-to-one and one-to-many relations between transactions) - End

Unique Transaction Identifier (UTI) - Start

Unique Transaction Identifier
(uTH)

@)

Text Area

Applicable if both
“Unique
Transaction
Identifier -
Proprietary Type”
and “Unique
Transaction
Identifier -
Proprietary ID” are
blank

Wildcard search is supported.

Unique Transaction Identifier
- Proprietary Type

Text Area

Applicable if
“Unique
Transaction
Identifier (UTI)” is
blank

Wildcard search is supported.

Unique Transaction Identifier
- Proprietary 1D

Text Area

Applicable if
“Unique
Transaction
Identifier (UTI)” is
blank

Wildcard search is supported.
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

Unique Transaction Identifier (UTI) - End

Unique Product Identifier (UPI) - Start

Unique Product Identifier
(UPI)

o

Text Area
with
“Blank
value”
Checkbox

“Blank value”
checkbox is
unchecked

Applicable if both
“Unique Product
Identifier (UPI) -
Proprietary Type”
and “Unique
Product Identifier
(UPI) - Proprietary
ID” are blank and
“Blank value” is
un-checked

Wildcard search is supported.

Unique Product Identifier
(UPI) - Proprietary Type

Text Area

Applicable if
“Unique Product
Identifier (UPI)” is
blank and “Blank
value” is un-
checked

Wildcard search is supported.

Unique Product Identifier
(UPI) - Proprietary ID

Text Area

Applicable if
“Unique Product
Identifier (UPI)” is
blank and “Blank
value” is un-

checked

Wildcard search is supported.

Unique Product Identifier (UPI) - End

Underlying identification type - Start

Underlying identification type

M

Dropdown
List

“AH”
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
- X
-0
Underlying identification | O | Text Area “Blank value” Applicable if Wildcard search is supported.
with checkbox is Underlying
“Blank unchecked identification type
value” is 1 or X and
Checkbox “Blank value” is
unchecked
Name of the underlying index | I O | Text Area “Blank value” Applicable if Wildcard search is supported.
with checkbox is Underlying
“Blank unchecked identification type
value” is X and “Blank
Checkbox value” is
unchecked
Custom basket code | O | Text Area “Blank value” Applicable if Wildcard search is supported.
with checkbox is Underlying
“Blank unchecked identification type
value” is B and “Blank
Checkbox value” is
unchecked
Underlier ID (OTHER) | O | Text Area “Blank value” Applicable if Wildcard search is supported.
with checkbox is Underlying
“Blank unchecked identification type
value” is O and “Blank
Checkbox value” is
unchecked
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Underlier ID (OTHER) | O | Text Area “Blank value” Applicable if Wildcard search is supported.
source with checkbox is Underlying
“Blank unchecked identification type
value” is O and “Blank
Checkbox value” is
unchecked
Underlying identification type - End
Collateral portfolio indicator | | M | Dropdown |- All “All”
[Boolean] List - true
- false
Initial margin collateral | O | Text Area Wildcard search is supported.
portfolio code
Variation margin collateral | O | Text Area Wildcard search is supported.
portfolio code
Package identifier | O | Text Area “Non-blank Applicable if “Non | Wildcard search is supported.
with “Non- value” blank value” is un-
blank checkbox is checked
value” unchecked
Checkbox
Swap Link ID | O | Text Area “Non-blank Applicable if “Non | Wildcard search is supported.
with “Non- value” blank value” is un-
blank checkbox is checked
value” unchecked
Checkbox
Display option - Start
Records Per Page | M | Dropdown | System defined Defaults to the
List possible values of system level
record per pages parameter.
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- Collateral

portfolio indicator

- Contract type
- Counterparty 1
- Counterparty 1 -

ID type

- Counterparty 1

(TR entity ID)

- Counterparty 2
- Counterparty 2 -

ID type

- Counterparty 2

(TR entity ID)

- Custom basket

code

- Early termination

date (UTC)

- Event timestamp

(UTC)

- Event type
- Execution

timestamp (UTC)

Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
50“?“9 Ord?f I/ | O [ ListBoxes |- Actiontype By default, This control allows the user to
Available Fields with Add/ | _ central “TR trade change the sorting order of the
[Available Fields] Remove / counterparty action _ results.

Move Up / reference” in

Move - Central ascending

Down counterparty - ID | order is

controls type selected.
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show

Condition

Applicable To

Remarks

- Expiration date
(UTC)

- File capture
timestamp

- File reference

- Initial margin
collateral portfolio
code

- Name of the
underlying index

- Notional amount -
Legl

- Notional amount -
Leg 2

- Notional currency
-Legl

- Notional currency
-Leg 2

- Package identifier

- Participant

- Prior UTI (for
one-to-one and
one-to-many
relations between
transactions)
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show

Condition

Applicable To

Remarks

- Prior UTI (for
one-to-one and
one-to-many
relations between
transactions) -
Proprietary ID

- Prior UTI (for
one-to-one and
one-to-many
relations between
transactions) -
Proprietary Type

- Product
description

- Quantity unit of
measure - Leg 1

- Quantity unit of
measure - Leg 2

- Reporting
timestamp (UTC)

- Submitter
identifier

- Submitter
identifier - 1D type

- Submitter
identifier (TR
entity ID)

- Swap Link ID

- Technical record
identification
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Default Value

Show

Condition

Applicable To

Remarks

- Total notional
quantity - Leg 1

- Total notional
quantity - Leg 2

- TR trade action
reference

- TR trade reference

- Underlier ID
(OTHER)

- Underlier ID
(OTHER) source

- Underlying
identification

- Underlying
identification type

- Unique Product
Identifier (UPI)

- Unique Product
Identifier (UPI) -
Proprietary ID

- Unique Product
Identifier (UPI) -
Proprietary Type

- Unique
Transaction
Identifier -
Proprietary 1D
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Field Name I/ | M/ |UI Possible Values Default Value | Show Applicable To Remarks
[Data Name] O |0 Condition

- Unique
Transaction
Identifier -
Proprietary Type

- Unique
Transaction
Identifier (UTI)

- Variation margin
collateral portfolio
code

Display option - End

Expanding/Collapsing Field Group : Selection Criteria - End

Q) Processing
Action - Quick Details

This action button is placed in the Quick Details View Section. When “Quick Details View” is selected with “TR trade action
reference” entered, Trade Action Details screen will be displayed directly if the corresponding trade action record is found. If
corresponding trade action record is not found, the user is informed and the focus remains on the same screen.

For the “TR trade action reference” search, it is asset-class independent, i.e. users can specify trade action reference of a trade
action from any asset class. However, wildcard is not supported for the search.

Action - Search

The currently specified criteria are validated. If they are valid, the View Trade Action Summary function is initiated using the
selection criteria.
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Action - Reset

This action allows the user to reset the selection criteria to default values.
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18.4.2

View Trade Action Summary Function

This function displays the summary of trade actions matching the selection criteria

provided in the Find Trade Action function.

Trade Action Summary will be

displayed according the searching criteria. It also provides the user with option to
drill down into the details. By default, the trade action summary list is sorted by TR

trade action reference in ascending order.

18.4.2.1 Initiation and Parameters

This function is initiated from the Trade Action Selection screen.

R T Tr A

Trade Capture

Valuation Capture

Margin & Collateral Capture

Trade Information ~
Trade Enquiry

Trade Action Enguiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

Trade Action Selection

Trade Action Selection

* Participant: TESTOO01 - TESTOO1

Quick Details View

TR trade action reference:

Selection Criteria

Counterparty 1 type (original --All--
code):

Counterparty 1 type: --All--
Counterparty 2 type (original ==All--
code):

Counterparty 2 type: —-All--
submitter identifier type: ==All--
Central counterparty type -—-All--

(original code):

* Asset class: | interest Rate

Action type: —-All--
Event type: —All--
Contract type: —All--

File reference:

Date Information
File capture timestamp from:
Event timestamp (UTC) from: 2026-07-22T10:02:43Z
Expiration date (UTC) from:
Early termination date (UTC) from:
Reporting timestamp (UTC) from:

Execution timestamp (UTC) from:

References
Technical record identification:
TR trade action reference:

TR trade reference:

Notional amount - Leg 1 from:

Notional amount - Leg 2 from:

Notional currency - Leg *: —-All--
Quantity unit of measure - Leg 1:

Total notional quantity - Leg 1
from:
Total notional quantity - Leg 2
from:

Counterparty 1D (original code):

Counterparty 1 1D:

Counterparty 2 ID (original
code):

Counterparty 2 ID:
Submitter identifier ID:

Central counterparty ID (original
code):

to:

to:

Notional currency - Leg 2:
Quantity unit of measure - Leg 2:

to:

to:

TESTOO1 - TESTOO123FIXA 2026-08-05 10:05 (HKT)

>

2026-08-05T10:02:43Z

Al
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18.4.2.2 Trade Action Summary Webpage Layout

Trade Capture v

Trade Action Summary

Margin & Collateral Trade Action Summary List

TR trade action
reference

Trade information -

Trade Enguiry

uation Action Enuiry

0 {0AR20260604

Trade Action Summary

Asset cass

nterest Rate
Interest Rate.
nterest Rate
Interest Rate
Interest Rate
interest Rate
nterest Rate
Interest Rate
nterest Rate
nterest Rate
Iterest Rate
Interest Rate
ntecest Rate
Interest Rate
Iterest Rate
Interest Rate
nterest Rate
Iterest Rate
Interest Rate
nterest Rate
nterest Rate
Interest Rate
nterest Rate
nterest Rate

Interest Rate

Action type

NEWT
NEwT
Newr
Newr
NEWT
NEWT
NEWT
NEwT
NEWT
NEWT
NEwr
Newt
Newr
NewT
NEWT
NEWT
NEWT
NEwr

Mool
MoDI

CORR
CORR
CORR

Event type

Contract
type
swer
swer
swpr
swot
swer

File reference

EM10000000000000000000000000011 1204
EM00000000000000000000000000111301
2M00000000000000000000003000111360
FILE12120004T0

FL£12120004

FLET213001

FLE12160001

FLE121600010
BMINEWTHYZ02412270701D0301L0X004
EMINEWTHY202412270701002011R000109
EMINEWTHY202412270701D020112000203
SMINEWTHY2024122707010020112000113
SMINEWTHY202412270701002011R000401
BINEWTHY20241227070100201R000302
BMINEWTHYZ02501070701D0201R 100101
BGNEWTHY202501070701D0201R 100201
EMINEWTHY202501070701D0201R100301
BMINEWTHY2025010707010020 1100401
BIMODINY202501070701002011R200101
BMIMODINY202501070701002011R200201
BAGMODINY202501070701002011R200301
SMIMODIHY202501070701002011R200401
BMICORRHY202501070701002011R300102
BMICORRHY202501070701002011R300201
BMICORRHY202501070701002011R300301

File capture
timestamp

2024-11-13 094153
2024113095500
20241202 112044
20241212 142802
20241212 143247
20241213 162231
2024-12-16.0217:16
2004-12-16093022
20250103 151640
20250107 102224
20250107 120020
20250107 143024
25-01-07 14:48:20

2025-01-07 152239
2025-01-07 155205
25:01-07 160125

25-01-07 160431
2025-01-07 16:09:06
25-01-07 1920553

20250107 1923:58

25-01-07 192633
20250107 19:28:36
2025-01-07 19:4026
20250107 19:4434
20250107 19:48:43

Event timestamp
wro

202411-09T12:00:00
202411-09T12:0000
2024-11-09T12:00:007
2024-12-11T12:00:007
202412-11T1200002
2024-12-11T12:00002
2024-12-11T12:00002
2024-12-11T12:00002
2024-09-01T1200002
2024-03-01T12:00:002
2024-03-01T12:00:002
2024-09-01T12:00002
2024-09-01112:00002
2024-09-01T12:00:002
2024-09-01T1200002
2024-09-01T12:00:002
202403-01T12:0000
2024-09-01T12:00:002
2024-09-01T12:00002
2024-09-01T12:00002
2024-03-01T12:00:00
2024-09-01T12:00:002

2024-09-01712:00002
2024-09-01712:00:002
2024:09-01T12:00002

Expiration date
wig

2030-12-30
2030-12:30
2030-12-30
2030-12-30
2030-12-30
2030-12-30
2030-12-30
2030-12-30
2050-02-28
20500228
20500228
2050-02-28
2050-02-28
2050-02-28
205002-28
20500228
2050-02-28
2050-02-28
2050-02-28
20500228
2050-02-28
2050-02-28
205002-28
2050-02-28
2050-02-28

ESTO01 - T

Early termination  Reporting timestamp.
fate (UTC) (Te)

2024-02-29T23:50:55
2024-02:29T2359552
2024-02.20T2359552
2024-02.29T23509502
2024-02-29723:59:502
2024-02- 2912359852
2024-02-2972359552
2024-02-29m2358552
2024-02.20m2350562
2024-02-2972359592
2024-02-2972358:562
2024-02.29T2358582
202402 20m2350562
2004-02-20m2350552
2024-02-29723:53852
2024-02-29T2359552
2024-02-29T2359552

0012570

Execution timestamp

411-08T12:00002
2024-11-08T1200002
2024-11-08T1200:007
2041211120000
2024-12-11T1200002
2024-12-11m120000
2024-12-11T1200002
2024 11-28T120000
202-02-297235955%
200402 29235955%

4-02-29T23:59:592
2024-02-20723:59592
2024

2-29123:50:592
2024-02-20723:50:592

2024-02-29723:5959

2024-02-29T23:58592
2024-02-29723:5959%

2024-02-29723:5959

2024.02-29T23:59:59
2004-02-29T23:59:59
2004-02-29123:59:591

2004+

2-29723:59:591
2024-02-2972359:392
2024-02-29723:59592

netary Author

Al rights reserved
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Field Name I/ | M | Ul Possible Values
[Data Name] o /o

Show Condition

Applicable To

Remarks

Expanding/Collapsing Field Group : Trade Action Summary List

(repeated for each action)

[TR Participant 1D]

Select | O | Checkbox Allow the selection of a trade action to
initiate different trade actions /
operations.

TR trade action reference (0]

[TR Trade Action

Reference]

Participant 0]

Counterparty 1 (TR entity 0

ID)
[TR Participant 1D]
Counterparty 1 - ID type O

[Trade Counterparty
Identifier Type (Original

Code)]

Counterparty 1 (0]
[Legal Entity Identifier

(LED)]

Counterparty 2 (TR entity 0]
ID)

[TR Participant ID]

Counterparty 2 - ID type O

[Trade Counterparty
Identifier Type (Original
Code)]
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O
Counterparty 2 O

[Trade Counterparty
Identifier (Original Code)]

Submitter identifier (TR o]
entity ID)

[TR Participant 1D]

Submitter identifier - ID 0
type

[Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier (0]

[Trade Counterparty
Identifier (Original Code)]

Central counterparty - ID O
type

[Trade Counterparty
Identifier Type (Original
Code)]

Central counterparty o]

[Trade Counterparty
Identifier (Original Code)]

Asset class 0]
[Asset Class]

Action type O
[Trade Action Type]

Event type O
Contract type O
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O
File reference O

[File Reference]

File capture timestamp o]
[File Capture Timestamp]

Event timestamp (UTC) o]
[Date Time (UTC)]
Expiration date (UTC) 0
[Date]
Early termination date 0
(UTC)
[Date]

Reporting 0

timestamp (UTC)
[Date Time (UTC)]

Execution timestamp (UTC) | O
[Date Time (UTC)]

Technical record (0]
identification

TR trade reference O
[TR Trade Reference]

Notional amount - Leg 1 o]
[Number (25,5)]

Notional amount - Leg 2 0]
[Number (25,5)]

Notional currency - Leg 1 o]
Notional currency - Leg 2 0]
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Field Name
[Data Name]

I/
@)

M
/10

ul

Possible Values

Show Condition

Applicable To

Remarks

Quantity unit of measure -
Leg 1

0

Quantity unit of measure -
Leg 2

Total notional quantity -
Leg 1l

[Non-negative Number
(25,9)]

Total notional quantity -
Leg 2

[Non-negative Number
(25,5)]

Prior UTI (for one-to-one
and one-to-many relations
between transactions)

Prior UTI (for one-to-one
and one-to-many relations
between transactions) -
Proprietary Type

Prior UTI (for one-to-one
and one-to-many relations
between transactions) -
Proprietary ID

Unique Transaction
Identifier (UTI)

Unique Transaction
Identifier - Proprietary Type

Unique Transaction
Identifier - Proprietary 1D
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O

Unique Product Identifier O
(UPI)

Unique Product Identifier o]
(UPI) - Proprietary Type

Unique Product Identifier o]
(UPI) - Proprietary ID

Underlying identification ]
type

Underlying identification O

Name of the underlying o]
index
Custom basket code O
Underlier ID (OTHER) o]
Underlier ID (OTHER) O
source

Collateral portfolio indicator | O
[Boolean]

Initial margin collateral o]
portfolio code

Variation margin collateral ]
portfolio code

Package identifier o]
Swap Link ID O
Product description 0]
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Q) Processing
Action - Trade Action Details (Hyperlink of field “TR trade action reference”)

A hyperlink is provided on the TR trade action reference to initiate the View Trade
Action Details screen.

Action - Trade Action Content

This action allows the user to drill down from the trade action summary to see the
selected trade action content. This action triggers the View Trade Action Content
screen to show all of the trade action and statuses associated with the selected trade
action. This is only available for a single selection.

Action - Refresh

This action is always available. The screen refreshes to show the latest set of trade
actions matching the selection criteria, from whatever route the function was initiated.

Action - Save to File

This action is always available and allows the user to save the result set of Trade
Action Summary List to a file in CSV file format. However, the system enforces a
predefined limit on the maximum number of records that can be included in the CSV
file, depending on the sort order selected in the searching criteria screen.

Action - Back

User will be navigated back to the previous page.
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18.4.3.1

18.4.3.2

18.4.3 View Trade Action Details Function
This function displays details of the selected trade actions.

At the detail view, user can further explore the trade action by navigating to the Trade
Action Content web page.

Initiation and Parameters
This function can be initiated from the:

o Select Quick Details View of Trade Action Enquiry
o Trade Action Summary
o Trade History

Webpage layout

All details screens are comprised of two parts.

The first part describes the general property of the trade action.

The second part describes the trade details that are specific to the trade action.
Depending on the nature of the trade action to be displayed, the second will be mixed
and matched to serve the details displaying purpose.

For those fields that are not appliable, correspond to action types natively having no

such attributes, or optional fields without values provided by reporting/trade party,
blank will be displayed.
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18.4.3.3 NEWT

18.4.3.3.1

DA

Trade Action Details
Trade Action
Summary
Trade Details

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments
Packages and Links

Remarks

V0.0.1.0 [DA*202603041038]

Participant :

Participant name :

TR trade action reference :
Action type :

Event type:

Event timestamp (UTC) :
Event identifier :

Technical record identification :
Action creation timestamp :
TR trade reference :

Asset class :

Contract type :
Trade Identifiers

Unique Transaction Identifier (UTI) :

Unique Transaction Identifier - Proprietary Type :

Unique Transaction Identifier - Proprietary 1D :

Unique Product Identifier (UPI) :

Unique Product Identifier (UPI) - Proprietary Type :

Unique Product Identifier (UPI) - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity ID) :
Counterparty 1- ID type:
Counterparty 1:

Nature of the counterparty 1- Type:
Nature of the counterparty 1:
Counterparty 2 (TR entity ID) :
Counterparty 2 - 1D type:
Counterparty 2 :

Counterparty 2 name :

Nature of the counterparty 2 - Type :
Nature of the counterparty 2 :
Country of the counterparty 2 :
Counterparty 2 identifier type indicator :
Direction 1:

Direction 2 - Leg 1:

Direction 2 - Leg 2 :

Trade Action Capture Information
Submitter identifier (TR entity ID) :
Submitter identifier - ID type :

Submitter identifier :

Entity responsible for reporting - ID type :

Entity responsible for reporting :
File name :

File reference :

File capture timestamp :
UserID:

Submission channel :

Trade Action Summary Tab

TESTOO1 - TESTOO123FIXA

TESTOO1
TESTOD123FIXA
TA20241112000001446
NEWT

CLRG
2024-11-09T12:00:002

TRI000000000000000000000000000000000000000000000111204
2024-11-13 09:41:54

Interest Rate

SWPT

UNQTXID000000000000000000000000000000000000000111204

FORMSISOAGO2

LEI
YALIAAGOZLEINCO00001
o

NORE

FORMSISOPTO4

LEI
FORMSISOPTTESTLEIDO4

true

MAKE
TAKE

TESTOO1

TRID

TESTOO1

LEI

TESTOOO1LEIO0000000
treqiso-TESTO01-20241112-BMI00000000000000000000000000111204.xml
EMI00000000000000000000000000111204

2024-11-13 09:41:53

FTS

2026-08-05 10:20 (HKT)

Trade Action Content

© 2024 Hong Kong Monetary Authority. All rights reserved
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Field Name 1/0 | M [ UI Possible Values Show Condition Applicable To Remarks
[Data Name] /0

Tab: Trade Action Summary

Participant o Text Area

[TR Participant 1D]

Participant name 0 Text Area

[Participant Name]

TR trade action reference o Text Area

[TR Trade Action Reference]

Action type 0 Text Area | - NEWT
Event type ) Text Area

Event timestamp (UTC) O Text Area

[Date Time (UTC)]

Event identifier 0 Text Area

Technical record identification o Text Area

Action creation timestamp O Text Area

[Action Creation Timestamp]

TR trade reference 0 Text Area
[TR Trade Reference] (Hyperlink)
Asset class o Text Area
[Asset Class]

Contract type o Text Area

Trade Identifiers - Start

Unique Transaction Identifier o Text Area
(UTh)
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Field Name 110 | M | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 10

Unique Transaction Identifier - o Text Area
Proprietary Type

Unique Transaction Identifier - o Text Area
Proprietary ID

Unique Product Identifier (UPI) | O Text Area
Unique Product Identifier (UP1) | © Text Area
- Proprietary Type

Unique Product Identifier (UPI) | © Text Area
- Proprietary 1D

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity ID) o Text Area
[TR Participant 1D]
Counterparty 1 - ID type O Text Area

[Trade Counterparty Identifier
Type (Original Code)]

Counterparty 1 o Text Area
[Legal Entity Identifier (LEI)]

Nature of the counterparty 1 - O Text Area
Type

Nature of the counterparty 1 O Text Area
Counterparty 2 (TR entity I1D) O Text Area
[TR Participant I1D]

Counterparty 2 - ID type o Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

[Trade Counterparty Identifier
Type (Original Code)]

Counterparty 2 o Text Area

[Trade Counterparty Identifier
(Original Code)]

Counterparty 2 name 0 Text Area
Nature of the counterparty 2 - O Text Area
Type

Nature of the counterparty 2 O Text Area
Country of the counterparty 2 O Text Area
Counterparty 2 identifier type 0 Text Area
indicator

[Boolean]

Direction 1 0 Text Area
Direction 2 - Leg 1 o Text Area
Direction 2 - Leg 2 o Text Area

Counterparty Specific Data - End

Trade Action Capture Information - Start

Submitter identifier (TR entity 0 Text Area
ID)

[TR Participant 1D]

Submitter identifier - 1D type O Text Area

[Trade Counterparty Identifier
Type (Original Code)]

Submitter identifier ] Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

[Trade Counterparty Identifier
(Original Code)]

Entity responsible for reporting | © Text Area
- 1D type

Entity responsible for reporting | © Text Area
[Legal Entity Identifier (LEI)]

File name o Text Area
[File Name]

File reference 0 Text Area

[File Reference]

File capture timestamp o Text Area
[File Capture Timestamp]

User ID o Text Area
[User I1D]
Submission channel ] Text Area

[Submission Channel]

Trade Action Capture Information - End

Trade Action Summary Tab - End
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18.4.3.3.2 Trade Details Tab

TR Trade Actien Details | Hong Kong Trade Repository - DA - Google Chrome

DA

Trade Action Details

Trade Action Effective date (UTC) :
Summary Expiration date (UTC) : 2030-12-30
Reporting timestamp (UTC) :

Trade Details

Execution timestamp (UTC) : 2024-11-08T12:00:00Z

Notional Amounts Platform identifier :

and Quantities Confirmed :
Final contractual settlement date (UTC) :
Fixing date - Leg 1 (UTC) :

Schedule Fixing date - Leg 2 (UTC) :
Broker ID - ID type :

Prices

Fixed and Floating

Rate Broker ID :
Delivery type :
Underlying Maturity date of the underlying derivative (UTC) :
Information . .
Trading capacity :
Other Payments Trader location :

Booking location :
Packages and Links

Non-standardized term indicator : false
Remarks Secondary transaction identifier :

Product description :

Beneficiary :
Clearing
Cleared : Y
Clearing member - ID type : LEI
Clearing member : YALIAAGO2LEINCO00001
Central counterparty - 1D type : LEI

Central counterparty : YALIAAGOZLEINOCO00001T
Clearing timestamp (UTC) :

Intragroup : false
Settlement
Settlement currency - Leg 1:

Settlement currency - Leg 2 :

Settlement location :

Collateral and Margins
Collateral portfolio indicator : false
Initial margin collateral portfolio code :

Variation margin collateral portfolio code :

Commodity
Base product :
Sub-product :
Further sub-product :

Credit
CDS index attachment point :
CDS index detachment point :
Index factor :
Seniority :
Reference entity - ID type :
Reference entity :
Series :

Series Version :

V0.0.1.0 [DA#202608111041]

- (]} X
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 010
Tab : Trade Details
Effective date (UTC) @] Text Area
[Date]
Expiration date (UTC) @] Text Area
[Date]
Reporting timestamp (UTC) | O Text Area
[Date Time (UTC)]
Execution timestamp (UTC) | O Text Area
[Date Time (UTC)]
Platform identifier ) Text Area
Confirmed ] Text Area
Final contractual settlement | O Text Area
date (UTC)
[Date]
Fixing date - Leg 1 (UTC) 0] Text Area
[Date Time (UTC)]
Fixing date - Leg 2 (UTC) @] Text Area
[Date Time (UTC)]
Broker ID - ID type ] Text Area
[Trade Counterparty
Identifier Type (Original
Code)]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0
Broker ID 0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Delivery type @] Text Area
Maturity date of the 0] Text Area
underlying derivative (UTC)

[Date]

Trading capacity @] Text Area
Trader location @] Text Area
Booking location 0] Text Area
Non-standardized term ) Text Area
indicator

[Boolean]

Secondary transaction @] Text Area
identifier

Product description @] Text Area
Beneficiary 0] Text Area
Clearing - Start

Cleared ] Text Area
Clearing member - ID type @) Text Area

[Trade Counterparty
Identifier Type (Original
Code)]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Clearing member 0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Central counterparty - 1D 0] Text Area
type

[Trade Counterparty
Identifier Type (Original
Code)]

Central counterparty 0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Clearing timestamp (UTC) 0] Text Area
[Date Time (UTC)]

Intragroup @) Text Area
[Boolean]

Clearing - End

Settlement - Start

Settlement currency - Legl | O Text Area
Settlement currency - Leg2 | O Text Area
Settlement location @] Text Area

Settlement - End

Collateral and Margins - Start

Collateral portfolio indicator | O Text Area

[Boolean]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Initial margin collateral @) Text Area

portfolio code

Variation margin collateral @) Text Area

portfolio code

Collateral and Margins - End

Commodity - Start

Base product 0] Text Area
Sub-product 0] Text Area
Further sub-product @] Text Area

Commodity - End

Credit - Start

CDS index attachment point | O Text Area
[Non-negative Number

(11,10)]

CDS index detachment point | O Text Area
[Non-negative Number

(11,10)]

Index factor ] Text Area
[Non-negative Number

(11,10)]

Seniority @] Text Area
Reference entity - ID type @] Text Area

[Reference entity Identifier
Type]
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Field Name
[Data Name]

)
O

M/
O

ul

Possible Values

Show Condition

Applicable To

Remarks

Reference entity
[Reference entity]

o

Text Area

Series
[Non-negative Number

(5,0)

Text Area

Series Version
[Non-negative Number

(5.0)]

Text Area

Credit - End

Trade Details Tab - End
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18.4.3.3.3 Notional Amounts and Quantities Tab

Refer to section 18.3.1.7
18.4.3.3.4 Prices Tab

Refer to section 18.3.1.8
18.4.3.3.5 Schedule Tab

Refer to section 18.3.1.9
18.4.3.3.6 Fixed and Floating Rate Tab

Refer to section 18.3.1.10
18.4.3.3.7 Underlying Information Tab

Refer to section 18.3.1.11
18.4.3.3.8 Other Payments Tab

Refer to section 18.3.1.12
18.4.3.3.9 Packages and Links Tab

Refer to section 18.3.1.13
18.4.3.3.10 Remarks Tab

Refer to section 18.3.1.14
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18.4.3.4 MODI

18.4.3.4.1

Trade Action Summary Tab

DA

Trade Action Details
Trade Action
Summary
Trade Details

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

QOther Payments
Packages and Links

Remarks

V0.0.1.0 [DA#202608111041]

TR Trade Action Details | Hong Kong Trade Repasitory - DA - Google Chrome

Participant :

Participant name :

TR trade action reference :
Action type :

Event type :

Event timestamp (UTC) :
Event identifier :

Technical record identification :

Remarks :

Action creation timestamp :
TR trade reference :

Asset class :

Contract type :

Trade Identifiers

Unique Transaction Identifier (UTI) :

Unique Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary ID :

Unique Product Identifier (UPI) :

Unique Product Identifier (UPI) - Proprietary Type :
Unique Product Identifier (UPI) - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity ID) :
Counterparty 1- ID type :
Counterparty 1:

Nature of the counterparty 1- Type :
Nature of the counterparty 1:
Counterparty 2 (TR entity ID) :
Counterparty 2 - ID type :
Counterparty 2 :

Counterparty 2 name :

Nature of the counterparty 2 - Type :
Nature of the counterparty 2 :
Country of the counterparty 2 :
Counterparty 2 identifier type indicator :
Direction 1:

Direction 2 - Leg 1:

Direction 2 - Leg 2 :

Trade Action Capture Information
Submitter identifier (TR entity ID) :
Submitter identifier - ID type :
Submitter identifier :

Entity responsible for reporting - ID type :
Entity responsible for reporting :

File name :

File reference :

File capture timestamp :

UserID:

Submission channel :

— a X
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Trade Action Content
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Field Name 1/0 | M [ UI Possible Values Show Condition Applicable To Remarks
[Data Name] /0

Tab: Trade Action Summary

Participant o Text Area

[TR Participant 1D]

Participant name 0 Text Area

[Participant Name]

TR trade action reference o Text Area

[TR Trade Action Reference]

Action type 0 TextArea | - MODI
Event type ) Text Area

Event timestamp (UTC) O Text Area

[Date Time (UTC)]

Event identifier o Text Area

Technical record identification o Text Area

Remarks @] Text Area

[TR Trade Reference]

Action creation timestamp O Text Area
[Action Creation Timestamp]

TR trade reference 0 Text Area
[TR Trade Reference] (Hyperlink)
Asset class O] Text Area
[Asset Class]

Contract type 0 Text Area

Trade Identifiers - Start
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Field Name 1/0 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10

Unique Transaction Identifier 0 Text Area
(UTI)

Unique Transaction Identifier - 0 Text Area
Proprietary Type

Unique Transaction Identifier - 0 Text Area
Proprietary ID

Unique Product Identifier (UPI) | © Text Area
Unique Product Identifier (UPI) | © Text Area
- Proprietary Type

Unique Product Identifier (UPI) | O Text Area
- Proprietary 1D

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity ID) O Text Area
[TR Participant 1D]
Counterparty 1 - ID type O Text Area

[Trade Counterparty Identifier
Type (Original Code)]

Counterparty 1 o Text Area
[Legal Entity Identifier (LEI)]

Nature of the counterparty 1 - 0 Text Area
Type

Nature of the counterparty 1 O Text Area
Counterparty 2 (TR entity ID) O Text Area

[TR Participant ID]
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10
Counterparty 2 - ID type 0 Text Area

[Trade Counterparty Identifier
Type (Original Code)]

Counterparty 2 0 Text Area

[Trade Counterparty Identifier
(Original Code)]

Counterparty 2 name 0 Text Area
Nature of the counterparty 2 - O Text Area
Type

Nature of the counterparty 2 O Text Area
Country of the counterparty 2 O Text Area
Counterparty 2 identifier type O Text Area
indicator

[Boolean]

Direction 1 o Text Area
Direction 2 - Leg 1 0 Text Area
Direction 2 - Leg 2 o Text Area

Counterparty Specific Data - End

Trade Action Capture Information - Start

Submitter identifier (TR entity | © Text Area
ID)

[TR Participant 1D]

Submitter identifier - 1D type O Text Area

[Trade Counterparty Identifier
Type (Original Code)]
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10
Submitter identifier o Text Area

[Trade Counterparty Identifier
(Original Code)]

Entity responsible for reporting | © Text Area
- ID type

Entity responsible for reporting | © Text Area
[Legal Entity Identifier (LEI)]

File name o Text Area
[File Name]

File reference 0 Text Area

[File Reference]

File capture timestamp o Text Area
[File Capture Timestamp]

User ID 6} Text Area
[User ID]
Submission channel @] Text Area

[Submission Channel]

Trade Action Capture Information - End

Trade Action Summary Tab - End
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18.4.3.4.2 Trade Details Tab

Refer to section 18.4.3.3.2

18.4.3.4.3 Notional Amounts and Quantities Tab

Refer to section 18.3.1.7
18.4.3.4.4 Prices Tab
Refer to section 18.3.1.8
18.4.3.4.5 Schedule Tab
Refer to section 18.3.1.9
18.4.3.4.6 Fixed and Floating Rate Tab
Refer to section 18.3.1.10
18.4.3.4.7 Underlying Information Tab
Refer to section 18.3.1.11
18.4.3.4.8 Other Payments Tab
Refer to section 18.3.1.12
18.4.3.4.9 Packages and Links Tab
Refer to section 18.3.1.13
18.4.3.4.10 Remarks Tab

Refer to section 18.3.1.14
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18.4.3.5 CORR

18.4.3.5.1

Trade Action Summary Tab

TR Trade Acticn Details | Hong Kong Trade Repository - DA - Google Chrome

- O X

© Notsecure  kps://trisdev.hkicl.org hk/tr/da/v2/tradeActionEnquiry/tradeActionDetails?tradeActionReference=VkVFeU1ESTFNREV3TnpiYzlhY2U30GUT... &

DA

Trade Action Details
Trade Action
Summary
Trade Details

Notional Amounts
and Quantities

Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

QOther Payments
Packages and Links

Remarks

V0.0.1.0 [DA#202608111041]

Participant :

Participant name :

TR trade action reference :
Action type :

Event type :

Event timestamp (UTC) :
Event identifier :

Technical record identification :

Remarks :

Action creation timestamp :
TR trade reference :

Asset class :

Contract type :
Trade |dentifiers

Unique Transaction Identifier (UTI) :

Unigue Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary ID :

Unique Product Identifier (UPI) :

Unique Product Identifier (UPI) - Proprietary Type :
Unique Product Identifier (UPI) - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity 1D) :
Counterparty 1- ID type :
Counterparty 1:

Nature of the counterparty 1- Type :
Nature of the counterparty 1:
Counterparty 2 (TR entity ID) :
Counterparty 2 - ID type :
Counterparty 2 :

Counterparty 2 name :

Nature of the counterparty 2 - Type :
Nature of the counterparty 2 :
Country of the counterparty 2 :
Counterparty 2 identifier type indicator :
Direction 1:

Direction 2 - Leg 1:

Direction 2 - Leg 2:

Trade Action Capture Information
Submitter identifier (TR entity 1D) :
Submitter identifier - ID type :

Submitter identifier :

Entity responsible for reporting - ID type :
Entity responsible for reporting :

File name :

File reference :

File capture timestamp :

User ID :

Submission channel :
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Interest Rate
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Trade Action Content
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Field Name 1/0 | M [ UI Possible Values Show Condition Applicable To Remarks
[Data Name] /0

Tab: Trade Action Summary

Participant o Text Area

[TR Participant 1D]

Participant name 0 Text Area

[Participant Name]

TR trade action reference o Text Area

[TR Trade Action Reference]

Action type ] TextArea | . CORR
Event type ) Text Area

Event timestamp (UTC) O Text Area

[Date Time (UTC)]

Event identifier 0 Text Area

Technical record 0 Text Area

identification

Remarks o Text Area
[TR Trade Reference]

Action creation timestamp O Text Area
[Action Creation Timestamp]

TR trade reference o Text Area
[TR Trade Reference] (Hyperlink)
Asset class 0] Text Area
[Asset Class]

Contract type 0 Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

Trade Identifiers - Start

Unique Transaction Identifier | O Text Area
(UTh)

Unique Transaction Identifier | O Text Area
- Proprietary Type

Unique Transaction Identifier | O Text Area
- Proprietary ID

Unique Product Identifier 0 Text Area
(UPI)

Unique Product Identifier 0 Text Area
(UPI) - Proprietary Type

Unique Product Identifier o Text Area
(UPI) - Proprietary 1D

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity O Text Area
ID)

[TR Participant ID]

Counterparty 1 - ID type O Text Area
[Trade Counterparty

Identifier Type (Original
Code)]

Counterparty 1 o Text Area

[Legal Entity Identifier
(LEN]
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10

Nature of the counterparty 1 - | O Text Area
Type

Nature of the counterparty 1 O Text Area
Counterparty 2 (TR entity 0 Text Area
ID)

[TR Participant ID]

Counterparty 2 - 1D type O Text Area
[Trade Counterparty

Identifier Type (Original

Code)]

Counterparty 2 0 Text Area
[Trade Counterparty

Identifier (Original Code)]

Counterparty 2 name o Text Area
Nature of the counterparty 2 - | © Text Area
Type

Nature of the counterparty 2 O Text Area
Country of the counterparty 2 | © Text Area
Counterparty 2 identifier type | © Text Area
indicator

[Boolean]

Direction 1 0 Text Area
Direction 2 - Leg 1 o Text Area
Direction 2 - Leg 2 o Text Area
Counterparty Specific Data - End
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

Trade Action Capture Information - Start

Submitter identifier (TR 0 Text Area
entity 1D)

[TR Participant ID]

Submitter identifier - ID type | © Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier ] Text Area

[Trade Counterparty
Identifier (Original Code)]

Entity responsible for o Text Area
reporting - ID type

Entity responsible for 0 Text Area
reporting

[Legal Entity Identifier
(LED]

File name (0] Text Area
[File Name]

File reference 0 Text Area

[File Reference]

File capture timestamp o Text Area
[File Capture Timestamp]

User ID o} Text Area
[User ID]
Submission channel 0 Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks

[Data Name] /0

[Submission Channel]

Trade Action Capture Information - End

Trade Action Summary Tab - End
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18.4.3.5.2 Trade Details Tab

TR Trade Actien Details | Hong Kong Trade Repository - DA - Google Chrome

DA

Trade Action Details

Trade Action Effective date (UTC) :
Summary Expiration date (UTC) :
Early termination date (UTC) :

Trade Details Reporting timestamp (UTC) :

Notional Amounts Execution timestamp (UTC) :
and Quantities Platform identifier :
Confirmed :
Prices
Final contractual settlement date (UTC) :
Schedule Fixing date - Leg 1 (UTC) :
Fixing date - Leg 2 (UTC) :
Fixed and Floating ixing date - Leg 2 (UTC)
Rate Broker ID - ID type :
Broker ID :
Undertying Delivery type :
Information

Maturity date of the underlying derivative (UTC) :
Other Payments Trading capacity :

Trader location :
Packages and Links

Booking location :
Remarks Non-standardized term indicator :

Secondary transaction identifier :

Product description :

Beneficiary :
Clearing
Cleared :
Clearing member - ID type :
Clearing member :
Central counterparty - ID type :
Central counterparty :
Clearing timestamp (UTC) :

Intragroup :

Settlement
Settlement currency - Leg 1:
Settlement currency - Leg 2 :

Settlement location :

Collateral and Margins
Collateral portfolio indicator :
Initial margin collateral portfolio code :

Variation margin collateral portfolio code :

Commodity
Base product :
Sub-product :
Further sub-product :

Credit
CDS index attachment point :
CDS index detachment point :
Index factor :
Seniority :
Reference entity - ID type:
Reference entity :
Series :

Series Version :

V0.0.1.0 [DA#202608111041]

- (]} X
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Field Name I/ | M/ | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] 010

Tab : Trade Details

Effective date (UTC) @] Text Area
[Date]

Expiration date (UTC) @] Text Area
[Date]

Early termination date 0] Text Area
(UTe)

[Date]

Reporting timestamp (UTC) | O Text Area
[Date Time (UTC)]

Execution timestamp (UTC) | O Text Area
[Date Time (UTC)]

Platform identifier @) Text Area
Confirmed @) Text Area
Final contractual settlement 0] Text Area
date (UTC)

[Date]

Fixing date - Leg 1 (UTC) @] Text Area
[Date Time (UTC)]

Fixing date - Leg 2 (UTC) ] Text Area
[Date Time (UTC)]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0
Broker ID - ID type @) Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Broker ID (0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Delivery type @) Text Area
Maturity date of the @] Text Area
underlying derivative (UTC)

[Date]

Trading capacity 0] Text Area
Trader location ] Text Area
Booking location @] Text Area
Non-standardized term @] Text Area
indicator

[Boolean]

Secondary transaction 0] Text Area
identifier

Product description ] Text Area
Beneficiary @) Text Area
Clearing - Start

Cleared @] Text Area
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Clearing member - ID type @) Text Area
[Trade Counterparty
Identifier Type (Original
Code)]

Clearing member 0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Central counterparty - 1D 0] Text Area
type

[Trade Counterparty
Identifier Type (Original
Code)]

Central counterparty o] Text Area

[Trade Counterparty
Identifier (Original Code)]

Clearing timestamp (UTC) @] Text Area
[Date Time (UTC)]

Intragroup 0] Text Area

[Boolean]

Clearing - End

Settlement - Start

Settlement currency - Leg 1 0] Text Area

Settlement currency - Leg 2 0] Text Area

Settlement location (0] Text Area

Settlement - End
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Collateral and Margins - Start

Collateral portfolio indicator | O Text Area
[Boolean]
Initial margin collateral @] Text Area

portfolio code

Variation margin collateral @] Text Area
portfolio code

Collateral and Margins - End

Commodity - Start

Base product @) Text Area
Sub-product 0] Text Area
Further sub-product 0] Text Area

Commodity - End

Credit - Start

CDS index attachment point | O Text Area
[Non-negative Number

(11,120)]

CDS index detachment point | O Text Area
[Non-negative Number

(11,10)]

Index factor @] Text Area
Seniority @] Text Area
Reference entity - 1D type ] Text Area
[Reference entity Identifier

Type]
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Field Name I/ | M/ |UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |0

Reference entity @) Text Area
[Reference entity]

Series @] Text Area
[Non-negative Number

(5.0)]

Series Version @] Text Area
[Non-negative Number

(5,01

Credit - End

Trade Details Tab - End

18.4.3.5.3 Notional Amounts and Quantities Tab

Refer to section 18.3.1.7
18.4.35.4 Prices Tab

Refer to section 18.3.1.8
18.4.3.5.5 Schedule Tab

Refer to section 18.3.1.9
18.4.3.5.6 Fixed and Floating Rate Tab

Refer to section 18.3.1.10
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18.4.3.5.7 Underlying Information Tab
Refer to section 18.3.1.11
18.4.3.5.8 Other Payments Tab
Refer to section 18.3.1.12
18.4.3.5.9 Packages and Links Tab
Refer to section 18.3.1.13
18.4.3.5.10 Remarks Tab

Refer to section 18.3.1.14
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18.4.3.6 TERM

18.4.3.6.1

Trade Action Summary Tab

DA

Trade Action Details

Trade Action Participant :
Summary Participant name :
TR trade action reference :

Other Payments Action type:
Event type :
Event timestamp (UTC) :
Event identifier :
Technical record identification :
Remarks :
Action creation timestamp
TR trade reference :
Asset class :
Early termination date (UTC) :
Reporting timestamp (UTC) :

Trade Identifiers
Unique Transaction Identifier (UTI) :
Unique Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity ID) :
Counterparty 1- 1D type :

Counterparty 1:

Counterparty 2 (TR entity ID) :
Counterparty 2 - ID type :

Counterparty 2 :

Counterparty 2 name :

Counterparty 2 identifier type indicator :

Trade Action Capture Information
Submitter identifier (TR entity ID) :
Submitter identifier - ID type :
Submitter identifies

Entity responsible for reporting - 1D type :
Entity responsible for reporting :

File name :

File reference :

File capture timestamp :

User ID:

Submission channel :

V0.0.1.0 [DA#202608111041]

TR Trade Action Details | Hong Kong Trade Repasitory - DA - Google Chrome

— a X
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10

Tab: Trade Action Summary

Participant o Text Area
[TR Participant ID]

Participant name 0 Text Area
[Participant Name]

TR trade action reference o Text Area
[TR Trade Action Reference]

Action type 0 TextArea |- TERM
Event type 0] Text Area
Event timestamp (UTC) 0 Text Area
[Date Time (UTC)]

Event identifier O Text Area
Technical record O Text Area
identification

Remarks 0] Text Area
[TR Trade Reference]

Action creation timestamp O Text Area
[Action Creation Timestamp]

TR trade reference O Text Area
[TR Trade Reference] (Hyperlink)
Asset class o Text Area
[Asset Class]

Early termination date (UTC) | ©O Text Area
[Date]
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /10
Reporting timestamp (UTC) O Text Area

[Date Time (UTC)]

Trade Identifiers - Start

Unique Transaction Identifier | O Text Area
(UTh)

Unique Transaction Identifier | O Text Area
- Proprietary Type

Unique Transaction Identifier | O Text Area

- Proprietary 1D

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity O Text Area
ID)

[TR Participant ID]

Counterparty 1 - ID type O Text Area

[Trade Counterparty
Identifier Type (Original

Code)]

Counterparty 1 o Text Area
[Legal Entity Identifier

(LEN]

Counterparty 2 (TR entity o Text Area
ID)

[TR Participant 1D]

Counterparty 2 - 1D type O Text Area

Version 1.4 263



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

[Trade Counterparty
Identifier Type (Original
Code)]

Counterparty 2 o Text Area

[Trade Counterparty
Identifier (Original Code)]

Counterparty 2 name o Text Area

Counterparty 2 identifier type | © Text Area
indicator

[Boolean]

Counterparty Specific Data - End

Trade Action Capture Information - Start

Submitter identifier (TR O Text Area
entity ID)

[TR Participant 1D]

Submitter identifier - ID type | © Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier ] Text Area

[Trade Counterparty
Identifier (Original Code)]

Entity responsible for 0 Text Area
reporting - 1D type

Entity responsible for o Text Area
reporting
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

[Legal Entity Identifier
(LEDN]

File name o} Text Area
[File Name]

File reference 0 Text Area

[File Reference]

File capture timestamp o Text Area
[File Capture Timestamp]

User ID o Text Area
[User ID]

Submission channel ] Text Area

[Submission Channel]

Trade Action Capture Information - End

Trade Action Summary Tab - End

18.4.3.6.2 Other Payments Tab

Refer to section 18.3.1.12
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18.4.3.7 EROR

18.4.3.7.1

Trade Action Summary Tab

DA

Trade Action Details

Trade Action
Summary

V0.0.1.0 [DA#202608111041]

TR Trade Action Details | Hong Kong Trade Repository - DA - Google Chrome

Participant :

Participant name :

TR trade action reference :
Action type :

Event type :

Event identifier :

Technical record identification :
Remarks :

Action creation timestamp :
TR trade reference :

Asset class

Reporting timestamp (UTC) @

Trade Identifiers

Unique Transaction Identifier (UTI) :
Unique Transaction Identifier - Proprietary Type :

Unique Transaction Identifier - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity ID) :
Counterparty 1 - ID type :
Counterparty 1:

Counterparty 2 (TR entity ID) :
Counterparty 2 - ID type :
Counterparty 2:

Counterparty 2 name :

Counterparty 2 identifier type indicator :

Trade Action Capture Information

Submitter identifier (TR entity ID) :

Submitter identifier - ID type :

Submitter identifier :

Entity responsible for reporting - ID type :

Entity responsible for reporting :
File name :

File reference :

File capture timestamp :

User ID:

Submission channel :

- ] X
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Field Name 1/0 | M [ UI Possible Values Show Condition Applicable To Remarks
[Data Name] /0

Tab: Trade Action Summary

Participant o Text Area
[TR Participant 1D]
Participant name 0 Text Area
[Participant Name]
TR trade action reference o Text Area

[TR Trade Action Reference]

Action type o TextArea | . EROR
Event type ) Text Area
Event identifier 0 Text Area
Technical record O Text Area
identification

Remarks o Text Area
[TR Trade Reference]

Action creation timestamp O Text Area
[Action Creation Timestamp]

TR trade reference 0 Text Area
[TR Trade Reference] (Hyperlink)
Asset class o Text Area
[Asset Class]

Reporting timestamp (UTC) O Text Area

[Date Time (UTC)]

Trade Identifiers - Start
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /10

Unique Transaction Identifier | O Text Area

(Ut

Unique Transaction Identifier | O Text Area

- Proprietary Type

Unique Transaction Identifier | O Text Area

- Proprietary ID

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity o Text Area
ID)

[TR Participant 1D]

Counterparty 1 - ID type O Text Area

[Trade Counterparty
Identifier Type (Original

Code)]

Counterparty 1 o Text Area
[Legal Entity Identifier

(LEN]

Counterparty 2 (TR entity 0 Text Area
ID)

[TR Participant ID]

Counterparty 2 - 1D type O Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Counterparty 2 o Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

[Trade Counterparty
Identifier (Original Code)]

Counterparty 2 name 0 Text Area

Counterparty 2 identifier type | ©O Text Area
indicator

[Boolean]

Counterparty Specific Data - End

Trade Action Capture Information - Start

Submitter identifier (TR o Text Area
entity ID)

[TR Participant ID]

Submitter identifier - ID type | © Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier @] Text Area

[Trade Counterparty
Identifier (Original Code)]

Entity responsible for 0 Text Area
reporting - ID type

Entity responsible for O Text Area
reporting

[Legal Entity Identifier
(LEN]

File name (0] Text Area
[File Name]
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10
File reference @ Text Area

[File Reference]

File capture timestamp o Text Area
[File Capture Timestamp]

User ID o} Text Area
[User ID]
Submission channel o Text Area

[Submission Channel]

Trade Action Capture Information - End

Trade Action Summary Tab - End
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18.4.3.8 REVI

18.4.3.8.1

Trade Action Summary Tab

DA

Trade Action Details
Trade Action
Summary
Trade Details

Notional Amounts

and Quantities
Prices
Schedule

Fixed and Floating
Rate

Underlying
Information

Other Payments
Packages and Links

Remarks

V0.0.1.0 [DA#202608111041]

TR Trade Action Details | Hong Kong Trade Repository - DA - Google Chrome

Participant :

Participant name :

TR trade action reference :
Action type :

Event type :

Event timestamp (UTC) :
Event identifier :

Technical record identification :

Remarks :
Action creation timestamp :
TR trade reference :
Asset class :
Contract type :
Trade |dentifiers

Unique Transaction Identifier (UTI) :

Unigue Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary ID :

Unique Product Identifier (UPI) :

Unique Product Identifier (UPI) - Proprietary Type :
Unique Product Identifier (UPI) - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity ID) :
Counterparty 1- ID type :
Counterparty 1:

Nature of the counterparty 1- Type :
Nature of the counterparty 1:
Counterparty 2 (TR entity ID) :
Counterparty 2 - ID type :
Counterparty 2 :

Counterparty 2 name :

Nature of the counterparty 2 - Type :
Nature of the counterparty 2 :
Country of the counterparty 2 :
Counterparty 2 identifier type indicator :
Direction 1:

Direction 2 - Leg 1:

Direction 2 - Leg 2:

Trade Action Capture Information
Submitter identifier (TR entity ID) :
Submitter identifier - 1D type :

Submitter identifier :

Entity responsible for reporting - ID type :
Entity responsible for reporting :

File name :

File reference :

File capture timestamp :

UserID :

Submission channel :

— O x
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Field Name 1/0 | M [ UI Possible Values Show Condition Applicable To Remarks
[Data Name] /0

Tab: Trade Action Summary

Participant o Text Area

[TR Participant 1D]

Participant name 0 Text Area
[Participant Name]

TR trade action reference o Text Area

[TR Trade Action Reference]

Action type 0] TextArea | - REVI
Event type ) Text Area

Event timestamp (UTC) O Text Area

[Date Time (UTC)]

Event identifier 0 Text Area

Technical record 0 Text Area

identification

Remarks o Text Area
[TR Trade Reference]

Action creation timestamp O Text Area
[Action Creation Timestamp]

TR trade reference o Text Area
[TR Trade Reference] (Hyperlink)
Asset class 0] Text Area
[Asset Class]

Contract type 0 Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

Trade Identifiers - Start

Unique Transaction Identifier | O Text Area
(UTh)

Unique Transaction Identifier | O Text Area
- Proprietary Type

Unique Transaction Identifier | O Text Area
- Proprietary ID

Unique Product Identifier 0 Text Area
(UPI)

Unique Product Identifier 0 Text Area
(UPI) - Proprietary Type

Unique Product Identifier o Text Area
(UPI) - Proprietary 1D

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity O Text Area
ID)

[TR Participant ID]

Counterparty 1 - ID type O Text Area
[Trade Counterparty

Identifier Type (Original
Code)]

Counterparty 1 o Text Area

[Legal Entity Identifier
(LEN]
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10

Nature of the counterparty 1 - | O Text Area
Type

Nature of the counterparty 1 O Text Area
Counterparty 2 (TR entity 0 Text Area
ID)

[TR Participant ID]

Counterparty 2 - 1D type O Text Area
[Trade Counterparty

Identifier Type (Original

Code)]

Counterparty 2 0 Text Area
[Trade Counterparty

Identifier (Original Code)]

Counterparty 2 name o Text Area
Nature of the counterparty 2 - | © Text Area
Type

Nature of the counterparty 2 O Text Area
Country of the counterparty 2 | © Text Area
Counterparty 2 identifier type | © Text Area
indicator

[Boolean]

Direction 1 0 Text Area
Direction 2 - Leg 1 o Text Area
Direction 2 - Leg 2 o Text Area
Counterparty Specific Data - End
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

Trade Action Capture Information - Start

Submitter identifier (TR 0 Text Area
entity 1D)

[TR Participant ID]

Submitter identifier - ID type | © Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier ] Text Area

[Trade Counterparty
Identifier (Original Code)]

Entity responsible for o Text Area
reporting - ID type

Entity responsible for 0 Text Area
reporting

[Legal Entity Identifier
(LED]

File name (0] Text Area
[File Name]

File reference 0 Text Area

[File Reference]

File capture timestamp o Text Area
[File Capture Timestamp]

User ID o} Text Area
[User ID]
Submission channel 0 Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

[Submission Channel]

Trade Action Capture Information - End

Trade Action Summary Tab - End

18.4.3.8.2 Trade Details Tab

Refer to section 18.4.3.3.2
18.4.3.8.3 Notional Amounts and Quantities Tab

Refer to section 18.3.1.7
18.4.3.8.4 Prices Tab

Refer to section 18.3.1.8
18.4.3.8.5 Schedule Tab

Refer to section 18.3.1.9
18.4.3.8.6 Fixed and Floating Rate Tab

Refer to section 18.3.1.10
18.4.3.8.7 Underlying Information Tab

Refer to section 18.3.1.11
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18.4.3.8.8 Other Payments Tab
Refer to section 18.3.1.12

18.4.3.8.9 Packages and Links Tab
Refer to section 18.3.1.13

18.4.3.8.10 Remarks Tab

Refer to section 18.3.1.14

Version 1.4

277



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

18.4.3.9 PRTO

18.4.3.9.1

Trade Action Summary Tab

TR Trade Action Details | Hong Kong Trade Repository - DA - Google Chrome

- (] X

© Notsecure  ktpsi//trisdev.hkicl.org hk/tr/da/v2/tradeActionEnquiry/tradeActionDetails?tradeActionReference=VkVFeU1ESTFNREV3TORiYzIhY2U30GU1... &

DA

Trade Action Details

Trade Action
Summary

V0.0.1.0 [DA#202608111041]

Participant :

Participant name :

TR trade action reference :
Action type :

Event type :

Technical record identification :

Remarks :

Action creation timestamp :
TR trade reference :

Asset class :

Reporting timestamp (UTC) :

Trade Identifiers

Unique Transaction Identifier (UTI) :

Unique Transaction Identifier - Proprietary Type :

Unique Transaction Identifier - Proprietary ID :

Counterparty Specific Data
Counterparty 1 (TR entity ID) :
Counterparty 1- ID type :
Counterparty 1:

Counterparty 2 (TR entity ID) :
Counterparty 2 - ID type :
Counterparty 2 :
Counterparty 2 name :

Counterparty 2 identifier type indicator :
Trade Action Capture Information
Submitter identifier (TR entity ID) :

Submitter identifier - ID type :
Submitter identifier :

Entity responsible for reporting - ID type :

Entity responsible for reporting :
File name :

File reference :

File capture timestamp :
UserID:

Submission channel :
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TECHRCRDIDHY0701D0201PRTO00000020250107070100201IR700101000000000000000000000
00000000000000000000000000000000000C00000000000000000CG000000TNN
TR20250107000015431

2025-01-08 14:06:41

TR20 00015431

Interest Rate

UPITXIDHY0701D020100NEWT000202501070701D0201IR100101

TESTOO1
LEl
TEST0001LEI000000000

NATURAL PERSONS
OTHERPAYMENTPAYER0000000000000000000000000000000000000000000000000000001

false

TESTOO1

TRID

TESTOO1

LEl

TESTO001LEI000000000
tregiso-TEST001-20250107-BMIPRTOHY202501070701D0201IR700102.xml
BMIPRTOHY202501070701D0201IR700102

2025-01-08 14:06:40

SWIFTNet FileAct

Trade Action Conte!
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Field Name 1/0 | M [ UI Possible Values Show Condition Applicable To Remarks
[Data Name] /0

Tab: Trade Action Summary

Participant o Text Area

[TR Participant 1D]

Participant name 0 Text Area

[Participant Name]

TR trade action reference o Text Area

[TR Trade Action Reference]

Action type o TextArea | . PRTO
Event type ) Text Area

Technical record 0 Text Area

identification

Remarks 0} Text Area
[TR Trade Reference]

Action creation timestamp O Text Area
[Action Creation Timestamp]

TR trade reference o Text Area
[TR Trade Reference] (Hyperlink)
Asset class o Text Area
[Asset Class]

Reporting timestamp (UTC) O Text Area

[Date Time (UTC)]

Trade Identifiers - Start
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /10

Unique Transaction Identifier | O Text Area

(Ut

Unique Transaction Identifier | O Text Area

- Proprietary Type

Unique Transaction Identifier | O Text Area

- Proprietary ID

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity o Text Area
ID)

[TR Participant 1D]

Counterparty 1 - ID type O Text Area

[Trade Counterparty
Identifier Type (Original

Code)]

Counterparty 1 o Text Area
[Legal Entity Identifier

(LEN]

Counterparty 2 (TR entity 0 Text Area
ID)

[TR Participant ID]

Counterparty 2 - 1D type O Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Counterparty 2 o Text Area
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Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] /0

[Trade Counterparty
Identifier (Original Code)]

Counterparty 2 name 0 Text Area

Counterparty 2 identifier type | ©O Text Area
indicator

[Boolean]

Counterparty Specific Data - End

Trade Action Capture Information - Start

Submitter identifier (TR o Text Area
entity ID)

[TR Participant ID]

Submitter identifier - ID type | © Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier @] Text Area

[Trade Counterparty
Identifier (Original Code)]

Entity responsible for 0 Text Area
reporting - ID type

Entity responsible for O Text Area
reporting

[Legal Entity Identifier
(LEN]

File name (0] Text Area
[File Name]

Version 1.4 281



Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -
User Manual for Participants (Trade Functions — Reporting Service (ISO 20022))

Field Name 1/10 | M [ UI Possible VValues Show Condition Applicable To Remarks
[Data Name] 10
File reference o Text Area

[File Reference]

File capture timestamp o Text Area
[File Capture Timestamp]

User ID o} Text Area
[User ID]
Submission channel o Text Area

[Submission Channel]

Trade Action Capture Information - End

Trade Action Summary Tab - End

Processing

Action - Trade Details (Hyperlink of field “TR trade reference”)

A hyperlink is provided on the TR trade reference to initiate the View Trade Details screen.
Action - Trade Action Content

This button is shown only when the user navigates the trade action content from Trade Action Enquiry function.
This action initiates the View Trade Action Content function to show the original trade request in XML format for reviewing purpose.

Action - Refresh

This action is always available. The screen refreshes to show the latest status of the selected trade action, from whatever route the function
was initiated.
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Action - Save to File

This action is always available and allows the user to save the trade action details to a file in CSV file format.
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18.5 View Trade Action Content
This function displays the original trade action in XML format for reviewing purpose.
This function can be initiated from the Trade Action Details screen.

18.5.1 Trade Action Content — Interest Rate

DA TESTOO1 - TESTOO123FIXA 2026-08-05 14:32 (HKT)

Trade Action Content

General Details o
Action type: NEWT

Event type : CLRG

TR trade action reference : TA20241113000001446

Asset class : Interest Rate

Action creation timestamp : 2024-11-13 09:41:54

Technical record identification : TRICO0000000000000000000000000000000000000000000111204
Action Message Content i

<?xml version="1.8" 2>
v <Document xmlns="urn:iso:std:iso:28022:tech:xsd:auth.830.081.84">
¥ <DerivsTradRpt>
¥ <RptHdr>
<NbRcrds»>1</NbRcrds>
</RptHdr>
¥ <TradData>
¥ <Rpt>
¥ <New>
v<CtrPtySpcfcData>
Y<CtrPty>
¥ <RptgCtrPty>
¥ <Id>
B <lgl>
</Lgly
</Id>
¥ <Ntr>
<0thr>NORE</Othr>
</Ntr>
¥ <Drctnorsd>
¥<Drctn>
<DrctnOfTheFrstLeg>MAKE</Drctn0fTheFrstleg>
<DrctnOfTheScndLeg>TAKE</Dretn0fThescndLegs>
</Drctn>
</Drctnorsd>
</RptgCtrPty>
» <OthrCtrPty>

</othrCtrPty>
» <SubmitgAgt>

</SubmitgAgt>
¥ <ClrMmb>
»<Lgl>
</Lgly
</ClrMmb >
¥ <NttyRspnsblForRpt>
<LEI>TESTOO@1LEIG8800000@< /LEL>
</NttyRspnsblForRpt>
<fCtrPty>
</CtrPtyspcfcData>
» <CmonTradData>

</CmonTradData>
v<TechAttrbts>
<TechRecrdId>TRI 111204</TechRcrdId>
</TechAttrbts>
</News>
</Rpt>
</TradData>
</DerivsTradRpt>
</Document >
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18.5.2 Trade Action Content — Currency

DA TESTOO1 - TESTOO123FIXA  2026-08-05 14:30 (HKT)

Trade Action Content

General Details

Action type : NEWT

Event type : COoMP

TR trade action reference : TA20241209000011344

Asset class : Currency

Action creation timestamp : 2024-12-09 18:24:36

Technical record identification : TECHRCRDIDICDQYIETMPO0000006

Action Message Content

<?xml version="1.@0" 7>

¥ <Document xmlns="urn:iso:std:iso:20@22:tech:xsd:auth.830.001.84">
v <DerivsTradRpt>

¥ <RptHdr>
<NbRcrds>1</NbRcrds>
</RptHdr>
¥ <TradData>
¥ <Rpt>
¥ <New>
v <CtrPtyspcfcDatar
b <CErPty>
</CtrPty>

<RptgTmStmp>2024-11-06T14:60:00Z</RptgTmStmp>
</CtrPtySpcfcData>
» <CmonTradData>

</CmonTradData>
v <TechAttrbts>
<TechRerdId>TECHRCRDIDICDQYIETMP@0@@0806</ TechRerdId>
</TechAttrbts>
</New>
</Rpt>
</TradData>
</DerivsTradrpt>
</Document>
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18.5.3 Trade Action Content — Equity

DA TESTOO1

Trade Action Content

General Details

Action type : NEWT
Event type : ALOC
TR trade action reference : TA20241212000012102
Asset class : Equity

Action creation timestamp : 2024-12-12 10:02:48

Technical record identification : LhyTechRcrdid04120020100

Action Message Content

<?xml version="1.8" ?>
¥<Document xmlns="urn:iso:std:iso:20022:tech:xsd:auth.830.001.04">
¥ <DerivsTradRpt>
¥ <RptHdr>
<NbRcrds »1</NbRcrds>
</RptHdr>
v<TradData>
v <Rpt>
¥ <New>
¥ <CtrPtyspcfcData>
¥ <CtrPty>
¥ <RptgCtrPty>
v<Id>
v<lgls
v <Id>
<LEI>TESTEO@2LEIGGEA00000 <,/ LET>
</1d>
</Lgl>
</Td>
» <DrctnOrsd>

</Drctnorsd>
</RptgCtrPty>
p <OthrltrPty>

</OthrCtrPty>
» <SubmitgAgt>

</SubmitgAgt>
¥ <ClrMmb>
v<lgls
v<Id>
<LET>LEITIIIIDUMMYBANK@@L1</LEL:>
</Id>
<fLgl>
</ClrMmb >
¥ <NttyRspnsblForRpt>
<LEI>TESTGG@1LEIC@0a08008< /LET >
</NttyRspnsblForRpt>
</CtrPty>
</CtrPtySpcfcData>
b <CmonTradData>

</CmonTradData>
v <TechAttrbts>
<TechRerdId>LhyTechRerdId@412002@100</TechRordId>
</TechAttrbts>
</New>
</Rpt>
</TradData>
</DerivsTradRpt>
</Document:

V0.0.1.0 [DA#202608041038]

- TESTOO123FIXA  2026-08-05 14:29 (HKT)

NUSER (newuser) [~
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18.5.4 Trade Action Content — Credit

DA TEST0O01 - TESTO0123FIXA 2026-08-05 14:34 (HKT)
& ) >

Trade Action Content

General Details v

Action type : NEWT

Event type : ALOC

TR trade action reference : TA20241108000001311

Asset class : Credit

Action creation timestamp : 2024-11-08 17:34:01

Technical record identification : TechRerdIdTEST040101001001

Action Message Content

<?xml version="1.8" 2>
v<Document xmlns="urn:iso:std:iso:20822:tech:xsd:auth.@3@.001.04">
v<DerivsTradRpt>
v <RptHdrs
<MbRcrds>1</NbRerds>
</RptHdr>
v<TradData>
¥ <Rpt>
v <New>
v<CtretySpcfcDatar
v<CtrPty>
v <RptgCtrPty>
¥ <Id>
v<lgl>
v<Id>
<LEI>LEIITIIIDUMMYBANK@@2</LEL>
</1d>
</Lgl»
</1d>
¥ <DrctnOrsd>
v<Drctn>
<DrctnOfTheFrstLeg»MAKE</DrctnOf TheFrstieg>
<Drctn0fTheScndLeg>TAKE</DrctnOfTheScndLeg>
</Drctn>
</Drctnorsd>
</RptgCtrity>
b <OthrCtrPty>

</OthrCtrety>
» <SubmitgAgt>

</SubmitgAgt>
¥ <Clrimb>
velgls
v<Id>
<LET>LETTIITIDUMMYBANK@@1</LET>
</Id>
</Lgl>
</Clrimb>
v<NttyRspnsblForRpt>
<LEI>TESTOO@1LEIBE0000000</LET>
</NttyRspnsblForRpt>
</CtrPty>
</CtrPtySpcfeData>
» <CmonTradData>

</CmonTradData>
v <TechAttrbts>
<TechRerdId>TechRerdIdTEST@48161001001</ TechRerdIdy
</TechAttrbts>
</New>
</Rpt>
</TradData>
</DerivsTradRpt>
</Document>
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18.5.5 Trade Action Content — Commodity

DA TESTOO1 - TESTOO123FIXA  2026-08-05 14:38 (HKT)

Trade Action Content

General Details

v
Action type : NEWT

Event type : COMP

TR trade action reference : TA20241211000011902

Asset class : Commoadity

Action creation timestamp : 2024-12-11 15:00:18

Technical record identification : TECHRCRDIDICDQYIETMPO0960006

Action Message Content

<?xml version="1.8" ?>
v <Document xmlns="urn:iso:std:is0:28822:tech:xsd:auth.@30.001.084">
v<DerivsTradRpt>
¥ <RptHdr>
<NbRcrds>1</NbRcrds>
</RptHdr>
¥ <TradData>
v <Rpt>
¥ <New>
¥ <CtrPtyspcfcData>
v <CtrPty>
» <RptgCtrPty>

</RptgCtrPty>
» <OthrCtrPty>

</0thrCtrPty>
v <Brkr>
<LET»QA2MVBBI7Z0RS 1NMDN23 < /LET >
</Brkr>
¥ <SubmitgAgt>
<LEI>TESTOO@1LEIQ0R808088< LEL>
</SubmitgAgt>
¥ <Clrimb>
v<lgl>
v<Id>
<LEI>WISRRRN3IZCWWEBDRROS</LEI>
</1d>
</Lgl>
</Clrimb>
» <Bnfcry>

</Bnfery>

¥ <NttyRspnsblForRpt>

<LET>TESTO0@1LEIRGA@08006</LET>

</NttyRspnsblForRpt>

</CtrPty>

<RptgTmStmp>2024-11-@6T14:88:00Z</RptgTmStmp>

</CtrPtySpcfcDatar
b <CmonTradData>

</CmonTradData>

¥<TechAttrbts>

<TechRcrdId>TECHRCRDIDICDQYIETMP@@968006</TechRordId:

</TechAttrbts>

</Mew>

</Rpt>
</TradData>
</DerivsTradRpt>
</Document>
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18.5.6 Web Page Layout

Field Name I/ | M | Ul
[Data Name] O |/0

Possible Values

Show Condition

Applicable To

Remarks

Expanding/Collapsing Group: General Details

Action type O Text Area
[Trade Action Type]

Event type O Text Area
TR trade action reference ] Text Area
[TR Trade Action

Reference]

Asset class ) Text Area
[Asset Class]

Action creation timestamp @] Text Area
[Action Creation

Timestamp]

Technical record ] Text Area

identification

Expanding/Collapsing Group: Action Message Content

Action message content O Text Area The action message received for the
action.
Processing
Action - Copy

This action is always available and allows the user to copy the trade action message content
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19. UI FUNCTIONS - VALUATION ACTION ENQUIRY

This function allows users to enquire summary, detail and content view of different kinds of
valuation action records reported to TR.

A typical enquiry navigation flow should be as follows.

Valuation Action Details | - ) . Trade Deais
v Adtion Detail View Trade Details | Trade betal
enu ction Detai »
Page o i
C ) = DeailPage
Invoke Yeew
. Details
Function by Input Valuation
Participant/CO [[Find Valuation Action | = PUL Ve
User Action
» o Reference
Quick Detail View » View Action
Valuation Action Summary ‘ - Valuation Action Content | =
Content
Selection Criteria

Input selection
criteria and find

valuation action
19.1 Initiation and Parameters
This function is initiated from the application menu.
19.2 Find Valuation Action

Similar to the Find Trade Action web page of Trade Action Enquiry. Find Valuation
Action web page allows user to search with general information like TR valuation
action reference of the valuation action, TR trade reference of the related trade,
valuation date range, etc.

Sorting and number of records to be displayed per page in the subsequent summary
view can also be specified.
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19.21

RY AUTHORITY

Trade Capture v
Valuation Capture v
Margin & Collateral Capture v
Trade Information ~
Trade Enquiry
Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enquiry

DA

Valuation Action Selection

Valuation Action Selection

* Participant: TESTOO1 - TESTOO1

Quick Details View

TR valuation action reference:

Selection Criteria

Counterparty 1type (original code): --All--
Counterparty 1type: --All--
Counterparty 2 type (original code): --all--
Counterparty 2 type: Al
Submitter identifier type: —All--
= Asset class:

Action type: VALY

File reference:

Date Information
File capture timestamp from:
Reporting timestamp (UTC) from:
Valuation timestamp (UTC) from: 2026-07-22T10:48:352
References
Technical record identification:
TR valuation action reference:
TR trade reference:
Unique Transaction Identifier (UT)

Unique Transaction Identifier (UTI):

Unique Transaction Identifier - Proprietary

Type:
Unique Transaction Identifier - Proprietary
1D:
Display Options
Records Per Page: 25

Sorting Order

Available / Selected Counterparty 1

Fields: Counterparty 1 - ID type
Counterparty 1 (TR entity ID)
Counterparty 2
Counterparty 2 - 1D type
Counterparty 2 (TR entity ID)
File capture timestamp

V0.0.1.0 [DA#202608041038]

Find Valuation Action page layout

Counterparty 11D (original code):
Counterparty 11D:
Counterparty 2 I (original code):
Counterparty 2 ID;

Submitter identifier ID:

TR valuation action reference (Asc)

TESTOO1 - TESTOO123FIXA  2026-08-05 10:49 (HKT)

o

2026-08-05T10:48:35Z
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Field Name
[Data Name]

I/
@)

M/
0]

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

Participant

[TR Participant ID - Participant
Short Name]

6]

Text Area

Trading
Participant view
only

Participant
[TR Participant ID - Participant

Dropdown List

Participant
currently logged
into the system

Non-trading
Participant Agent
or Trading

Short Name %
1 Participant Agent

view only

Expanding/Collapsing Field Group : Quick Details View - Start

The valuation action reference of
the target valuation action.

Wildcard is not supported for this
field.

Mandatory if Quick Details
View is selected.

TR valuation action I M | Text Area
reference [TR Valuation

Action Reference]

Expanding/Collapsing Field Group : Quick Details View - End

Expanding/Collapsing Field Group : Selection Criteria - Start

Counterparty 1 type I M “All”

(original code)

[Trade Counterparty
Identifier Type (Original
Code)]

Dropdown List | - All
- LEI

o

Text Area Not Applicable if
“All” is selected on
“Counterparty 1
type (original
code)”

Counterparty 1 ID (original
code)

[Trade Counterparty
Identifier (Original Code)]

All

[Trade Counterparty - LEI
Identifier Type] - TRID

Counterparty 1 type I M | Dropdown List | - “All”
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] O |O Condition

- SWIFTBIC

- CICR

- BRNO
Counterparty 1 1D I O | Text Area Not Applicable if
[Trade Counterparty :AH" is selected on
Identifier] Counterparty 1

type37

Counterparty 2 type I M | Dropdown List | - All “All”
(original code) - LEI
[Trade Counterparty - TRID
Identifier Type (Original
Code)] - SWIFTBIC

- CICR

- BRNO

- USDC

- UBIN

- NATURAL

PERSONS

Counterparty 2 1D (original
code)

[Trade Counterparty
Identifier (Original Code)]

Text Area

Not Applicable if
“All” is selected on
“Counterparty 2
type (original
code)”
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[Asset Class]

Currency
Equity

Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Counterparty 2 type I M | Dropdown List All “All” If UBIN is selected, in addition
[Trade Counterparty LEI to searching for the"entered
Identifier Type] TRID Counterparty 2 ID" for UBIN,
the system will also search for
SWIFTBIC any party whose first 8
CICR characters of the BRNO match
the first 8 characters of the
BRNO entered "Counterparty 2 ID"
usbC
UBIN
NATURAL
PERSONS
Counterparty 2 1D I O | Text Area Not Applicable if
[Trade Counterparty :AH" is selected on
Identifier] Counterparty 2
type’9
Submitter identifier type I M | Dropdown List All “All”
[Trade Counterparty LEI
Identifier Type] TRID
SWIFTBIC
CICR
BRNO
Submitter identifier 1D I O | Text Area Not Applicable if
[Trade Counterparty :All” is selected on
Identifier] “Submitter
identifier type”
Asset class I M | Dropdown List Interest Rate
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
- Credit
- Commaodity
Action type @] Text Area “VALU” Only one available action type.
Display only.

File reference I O | Text Area Wildcard search is supported.
[File Reference]
Date Information - Start
File capture timestamp from | | O | Text Area Date
[File Capture Timestamp] Time Calendar

Control
to I O | Text Area Date
[File Capture Timestamp] Time Calendar

Control
Reporting timestamp (UTC) | | O | Text Area Date
from [Date Time (UTC)] Time Calendar

Control
to | O | Text Area Date
[Date Time (UTC)] Time Calendar

Control
Valuation timestamp (UTC) | | O | Text Area Date 2 weeks
from Time Calendar counting
[Date Time (UTC)] Control backward from

current date.

to I O | Text Area Date Current date
[Date Time (UTC)] Time Calendar

Control
Date Information - End
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] 0 1|0 Condition

References - Start

Technical record I O | Text Area Wildcard search is supported.
identification

TR valuation action I O | Text Area Wildcard search is supported.
reference

[TR Valuation Action
Reference]

TR trade reference I O | Text Area Wildcard search is supported.
[TR Trade Reference]

References - End

Unique Transaction Identifier — Start

Unique Transaction I O | Text Area Applicable if both | Wildcard search is supported.
Identifier (UTI) “Unique
Transaction
Identifier -
Proprietary Type”
and “Unique
Transaction
Identifier -
Proprietary ID” are
blank

Unique Transaction I O | Text Area Applicable if Wildcard search is supported.
Identifier - Proprietary Type “Unique
Transaction
Identifier (UTI)” is
blank
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Transaction
Identifier (UTI)” is
blank

Field Name I/ | M/ | UI Possible VValues | Default Value | Show Applicable To Remarks

[Data Name] O |O Condition

Unique Transaction I O | Text Area Applicable if Wildcard search is supported.
Identifier - Proprietary 1D “Unique

Unique Transaction Identifier — End

Display Options - Start

- File reference
- Participant

- Reporting
timestamp

Records Per Page I M | Dropdown List | - System Defaults to the
defined system level
possible values | parameter.
of record per
pages
Sorting Order I/ | O [ List Boxes - Counterparty 1 | By default, This control allows the user to
Available Fields 0] with Add / - Counterparty 1 “TR valuation change the sorting order of the
[Available Fields] Remove / - ID type action results.
Move Up / reference” in
Move Down - Counterparty 1 | aqcending
controls (TRentity ID) | orger js
- Counterparty 2 | selected
- Counterparty 2
- ID type
- Counterparty 2
(TR entity ID)
- File capture
timestamp
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Field Name
[Data Name]

I/
@)

M/
0]

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

- Submitter
identifier

- Submitter
identifier - ID
type

- Submitter
identifier (TR
entity 1D)

- Technical
record
identification

- TR trade
reference

- TR valuation
action
reference

- Unique
Transaction
Identifier -
Proprietary ID

- Unique
Transaction
Identifier -
Proprietary
Type

- Unique
Transaction
Identifier
(UTI)

- Valuation
timestamp
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] 0 1|0 Condition

Display Options - End

Expanding/Collapsing Field Group : Selection Criteria - End

Q) Processing

Action - Quick Details

This action button is placed in the Quick Details View Section. When “Quick Details View” is selected with “TR valuation
action reference” entered, Valuation Action Details screen will be displayed directly if the corresponding valuation action record
is found. If corresponding valuation action record is not found, the user is informed and the focus remains on the same screen.
For the “TR valuation action reference” search, it is asset-class independent, i.e. users can specify valuation action reference of
a valuation action from any asset class. However, wildcard is not supported for the search.

Action - Search

The currently specified criteria are validated. If they are valid, the View Valuation Action Summary function is initiated using
the selection criteria.

Action - Reset

This action allows the user to reset the selection criteria to default values.
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19.3 View Valuation Action Summary

This function displays a list of valuation action records that associate with valuations
in TR that match the specified valuation action selection criteria.

Valuation Action summary shows a list of action records satisfying the selection
criteria specified in the previous Find Valuation Action web page.

At the summary view, user can select one valuation action and further navigate to
view its detail or view original action content of one selected action.

By default, the valuation action summary list is ordered by TR valuation action
reference.

19.3.1 Initiation and Parameters

This function is initiated from the Valuation Action Selection screen.

Valuation Action Summary

Valuation Action Summary

TESTOO! TESTOO!

Vahuation Action

TESTOO1 TESTOO1

TESTOO!

TESTOO!
TESTOO!
TESTOO!
TESTOO!
TESTOO!
TESTOO!

TESTOO1

Valuation Action Content

For those fields that are not appliable, correspond to action types natively having no such
attributes, or optional fields without values provided by reporting/trade party, blank will be
displayed.
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Field Name I/ | M | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] o |/o

Expanding/Collapsing Field Group : Valuation Action Summary List

(repeated for each action)

Select | O | Checkbox Allow the selection of a valuation
action to initiate an operation.

TR valuation action 0 Text Area Hyperlink to valuation action details.

reference (Hyperlink)

[TR Valuation Action

Reference]

Participant ] Text Area

[TR Participant 1D]

Counterparty 1 (TR entity o] Text Area

ID)

[TR Participant 1D]

Counterparty 1 - ID type O Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Counterparty 1 (0] Text Area

[Legal Entity Identifier
(LED]

Counterparty 2 (TR entity 0] Text Area
ID)

[TR Participant ID]
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Field Name I/ | M | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O
Counterparty 2 - ID type O Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Counterparty 2 (0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Submitter identifier (TR o] Text Area
entity 1D)

[TR Participant 1D]

Submitter identifier - ID O Text Area
type

[Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier (@] Text Area

[Trade Counterparty
Identifier (Original Code)]

Asset class O Text Area
[Asset Class]

Action type O Text Area
[Valuation Action Type]

File reference 0] Text Area

[File Reference]

File capture timestamp 0] Text Area

[File Capture Timestamp]
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Field Name I/ | M | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] o |/o

Reporting timestamp (UTC) | O Text Area
[Date Time (UTC)]

Valuation timestamp (UTC) | O Text Area
[Date Time (UTC)]

Technical record o] Text Area
identification

TR trade reference o] Text Area
Unique Transaction 0 Text Area
Identifier (UTI)

Unique Transaction (0] Text Area

Identifier - Proprietary Type

Unique Transaction O Text Area
Identifier - Proprietary ID

(i) Processing

Action - Valuation Action Details (Hyperlink of field “TR valuation action reference”)

A hyperlink is provided on the TR valuation action reference to initiate the View Valuation Action Details screen.
Action - Valuation Action Content

This action initiates the View Valuation Action Content function. This is only available for a single selection.
Action - Refresh

This action is always available. The screen refreshes to show the latest set of valuation actions matching the selection criteria,
from whatever route the function was initiated.
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Action - Save to File

This action is always available and allows the user to save the results set of Valuation Action Summary List to a file in CSV
file format. However, the system enforces a predefined limit on the maximum number of records that can be included in the
CSV file, depending on the sort order selected in the searching criteria screen.

Action - Back

User will be navigated back to the previous page.
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19.4

View Valuation Action Details
This function displays the details for a selected valuation action.
This web page presents a detail view specific to valuation action will be presented.

At the detail view, users can further explore the view of the valuation action content
by navigating to the Valuation Action Content web page.

19.4.1 Initiation and Parameters

This function can be initiated from the:
«  Select Quick Details View of Valuation Action Enquiry
«  Valuation Action Summary
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DA TESTOO1 - TESTOO123FIXA 2026-08-05 10:51 (HKT)

2, NE

Valuation Action Details = 9
Participant : TESTOO1
Participant name : TESTOD123FIXA
TR valuation action reference : VA20250109000351073
Action type : VALY
Technical record identification : TVRD20250109LIUJFO0011A
Remarks :
Action creation timestamp : 2025-01-09 18:23:39

Trade Identifiers
TR trade reference : TR20250109000017019
Unique Transaction Identifier (UTI) : URD20250109LIUIFO001T1
Unique Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary 1D :

Counterparty Specific Data

Counterparty 1 (TR entity ID) : TESTOO1

Counterparty 1 - ID type: LEI

Counterparty 1: TESTOO01LEIOO0000000
Counterparty 2 (TR entity ID) :

Counterparty 2 - ID type : LEI

Counterparty 2 : 92TYUIOPASDFGHIKLZ12

Counterparty 2 name :
Counterparty 2 identifier type indicator : true
Valuation Information

Asset class : Interest Rate

Reporting timestamp (UTC) :

Valuation amount : 100

Valuation currency : CNY

Valuation timestamp (UTC) : 2025-01-05T01:20:00Z
Valuation method : MTMA

Delta:

Valuation Action Capture Information

Submitter identifier (TR entity ID) : TESTOO1
Submitter identifier - ID type : LEI
Submitter identifier : TESTOOO1LEIOO0000000
Entity responsible for reporting - ID type : LEI
Entity responsible for reporting : TESTODO1LEIOO0000000
File name : vreqiso-TESTO01-20250109-BVPD20250109LIUIFO001 1 Axm]
File reference : BVPD20250109LIUJFOD0T1A
File capture timestamp : 2025-01-09 18:23:38
UserID: icdljfpt1
Submission channel : Web Upload
V0.0.1.0 [DA#202608041038] © 2024 Hong Kong Monetary Authority. All nights reserved
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For those fields that are not appliable, correspond to action types natively having no such attributes, or optional fields without values
provided by reporting/trade party, blank will be displayed.

Field Name 1/0 | M/ | UI Possible Values Show Condition | Applicable To Remarks
[Data Name] o

Participant o Text Area
[TR Participant 1D]

Participant name 0 Text Area
[Participant Name]

TR valuation action o Text Area
reference

[TR Valuation Action

Reference]

Action type o Text Area - VALU
[\Valuation Action Type]

Technical record 0 Text Area
identification

Remarks 0 Text Area
[TR Trade Reference]

Action creation timestamp 0 Text Area
[Action Creation

Timestamp]

Trade ldentifiers - Start

TR trade reference 0 Text Area
[TR Trade Reference] (Hyperlink)
Unique Transaction o Text Area
Identifier (UTI)

Unique Transaction 0 Text Area

Identifier - Proprietary Type
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Field Name 1/0 | M/ [ UI Possible Values Show Condition | Applicable To Remarks
[Data Name] o
Unique Transaction 0 Text Area

Identifier - Proprietary ID

Version 1.4

308




Hong Kong Interbank Clearing Limited
Operating Procedures for Hong Kong Trade Repository -

User Manual for Participants (Trade Functions — Re

porting Service (ISO 20022))

Field Name 1/0
[Data Name]

M/
@)

ul

Possible Values Show Condition

Applicable To

Remarks

Trade Identifiers - End

Counterparty Specific Data - Start

Counterparty 1 (TR entity D) o
[TR Participant ID]

Text Area

Counterparty 1 - ID type o

[Trade Counterparty Identifier
Type (Original Code)]

Text Area

Counterparty 1 o
[Legal Entity Identifier (LEI)]

Text Area

Counterparty 2 (TR entity ID) o
[TR Participant 1D]

Text Area

Counterparty 2 - ID type o

[Trade Counterparty Identifier
Type (Original Code)]

Text Area

Counterparty 2 o

[Trade Counterparty Identifier
(Original Code)]

Text Area

Counterparty 2 name 0

Text Area

Counterparty 2 identifier type o
indicator

[Boolean]

Text Area

Counterparty Specific Data - End

Valuation Information - Start

Asset class 0
[Asset Class]

Text Area
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Field Name
[Data Name]

1/0

M/
@)

ul

Possible Values

Show Condition

Applicable To

Remarks

Reporting timestamp (UTC)
[Date Time (UTC)]

Text Area

Valuation amount
[Number (25,5)]

Text Area

Valuation currency

Text Area

Valuation timestamp (UTC)
[Date Time (UTC)]

Text Area

Valuation method

Text Area

Delta
[Number (25,5)]

Text Area

Valuation Information - End

Valuation Action Capture Information

- Start

Submitter identifier (TR
entity 1D)

[TR Participant ID]

Text Area

Submitter identifier - ID
type

[Trade Counterparty
Identifier Type (Original
Code)]

Text Area

Submitter identifier

[Trade Counterparty
Identifier (Original Code)]

Text Area

Entity responsible for
reporting - 1D type

Text Area
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Field Name 1/0 | M/ [ UI Possible Values Show Condition | Applicable To Remarks
[Data Name] O

Entity responsible for o Text Area
reporting

[Legal Entity Identifier
(LED)]

File name (0] Text Area
[File Name]

File reference 0 Text Area

[File Reference]

File capture timestamp 0 Text Area
[File Capture Timestamp]

User ID 0 Text Area
[User I1D]

Submission channel 0 Text Area

[Submission Channel]

Valuation Action Capture Information - End

(i) Processing
Action - Refresh

This action is always available. The screen refreshes to show the latest status of the selected valuation action detail from
whatever route the function was initiated

Action - Save to File

This action is always available and allows the user to save the Valuation Action Details to a file in CSV file format.
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Action - Trade Details (Hyperlink of field “TR trade reference”)
A hyperlink is provided on the TR trade reference to initiate the View Trade Details screen.
Action - Valuation Action Content

This button initiates the View Valuation Action Content screen.
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19.5 View Valuation Action Content

This function displays the original valuation action (in XML format) for reviewing
purpose.

19.5.1 Initiation and Parameters

This function can be initiated from the following screen:
«  Valuation Action Summary
+  Valuation Action Details

DA TESTOO1 - TESTOO123FIXA  2026-08-05 14:40 (HKT)

o

Valuation Action Content

General Details A

Action type :

TR valuation action reference :

Asset class :

Action creation timestamp :

Technical record identification :

VALU
VA20250109000351073
Interest Rate

2025-01-09 18:23:39
TVRD20250109LIUJFO00T1A

Action Message Content ~

<?xml version="1.8" encoding="UTF-8" ?»
v<Document xmlns="urn:iso:std:is0:28@22:tech:xsd:auth.830.001.04">
v <DerivsTradRpt>

¥ <RptHdr>
<NbRcrds»1</NbRcrds>
</RptHdr>
¥ <TradData>
v <Rpt>
¥<ValtnUpd>
v <CtrPtySpcfcData>
v <CtrPty>
¥ <RptgCtrPiy>
v<Id>
v<lgls
v <Id>
<LEI>TESTP@1LEI00BB00008</ LEL>
</Id>
</Lgl>
</Id>
</RptgCtrPiy>
¥ <OthrCtrPty>
v<IdTp>
v<lgl>
v <Id>
<LEI>92TYULOPASDFGHIKLZ12</LEL>
</Id>
</Lgl>
</IdTp>
</0thrCtrPty>

v <SubmitgAgt>
<LEI>TESTO@®1LEIRO8Be8000</ LEL>
</Submitghgt>
v <NttyRspnsblForRpt>
<LEI>TESTO@@1LEIRG0080000</LEL>
</NttyRspnsblForRpt>
</Ctrrty>
¥ <Valtn>
v<Ctretvals
<Amt Ccy="CNY">1@@</Amt>
</Ctrctval>
<TmStmp>2025-@1-85T81: 20:@8Z</ TmStmp>
<Tp>MTMA</Tp>
</Valtn>
</CtrPtyspcfcData>
¥ <CmonTradData>
v <TxData>
v<TxId>
<UngTxIdr>URD20250109LIUIF@0@11</UnqTxIdr>
</TxId>
</TxData>
</CmonTradData>
¥ <TechAttrbts>
<TechRerdId>TVRD20250109LIUIFOR@11A</TechRerdId>
</TechAttrbts>
</valtnUpd>
</Rpt>
</TradData>
</DerivsTradRpt>
</Document>

V0.0.1.0 [DA#202608041038] © 2024 Hong Kong Monetary Authority. All rights reserved
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks

[Data Name] O /o

Expanding/Collapsing Group: General Details

Action type 6] Text Area

[Valuation Action Type]

TR valuation action reference 6] Text Area

[TR Valuation Action

Reference]

Asset class 0] Text Area

[Asset Class]

Action creation timestamp 0 Text Area

[Action Creation Timestamp]

Technical record identification | O Text Area

Expanding/Collapsing Group: Action Message Content

Action message content 0] Text Area The action message received for the
action.

Q) Processing

Action - Copy

This action is always available and allows the user to copy the valuation action message content.
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20. UI FUNCTIONS — MARGIN AND COLLATERAL ACTION ENQUIRY

This function allows users to enquire summary, detail and content view of different kinds of
margin and collateral action records reported to TR. There may be differences between a CO
user and a participant user on various web pages or data fields displayed. These differences
will be highlighted in the descriptions of web page layouts.

Margin & Collateral Capture

M

Upload Margin and Collateral
Action Request File

Margin and Collateral Action
Request File Capture Enquiry

A typical enquiry navigation flow should be as follows.

Menu

Mgn Action Eng.

Invoke
Function by
Participant/CO
User

Find Mgn Action ‘ -

Quick Detail View

Input Mgn Action
Reference

Mgn Action Details | =

4>

Detail Page

View
Details

Selection Criteria

Mgn Action Summary

1§

Input selection
criteria and find
mgn action

View Action
Content

Mgn Action Content

20.1 Initiation and Parameters
This function is initiated from the application menu.

20.2 Find Margin and Collateral Action
Similar to the Find Trade Action web page of Trade Action Enquiry, Find Margin
and Collateral Action web page allows user to search with general information like
TR margin and collateral action reference of the margin and collateral Action, margin
and collateral date range, etc.
Sorting and number of records to be displayed per page in the subsequent summary
view can also be specified.
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20.2.1

Trade Capture
Valuation Capture
Margin & Collateral Capture
Trade Information
Trade Enquiry
Trade Action Enquiry

Valuation Action Enquiry

Margin and Collateral Action
Enqui

ETARY AUTHORITY
.

DA

Margin and Collateral Action Selection

Margin and Collateral Action Selection

* Participant:

Quick Details View

TR margin and collateral action
reference:

Selection Criteria

Counterparty 1type (original code):
Counterparty 1type:
Counterparty 2 type (original code):
Counterparty 2 type:
Submitter identifier type:
Action type:
File reference:

Date Information
File capture timestamp from:
Reporting timestamp (UTC) from:
Event timestamp (UTC) from:

Collateral timestamp (UTC) from:
References
Technical record identification:

TR margin and collateral action
reference:

TESTOO1 - TESTOO1

Al
—All-
—All-
—all-
Al

2026-07-22T10:58:02Z

Unique Transaction Identifier (UTI)

Unique Transaction Identifier (UTI):
Unique Transaction Identifier -
Proprietary Type:

Unique Transaction identifier -
Proprietary ID:

Initial margin collateral portfolic code:

Variation margin collateral portfolio
code:

Collateral portfolio indicator:

Collateralisation category:
Display Options

Records Per Page: 25
Sorting Order

Available / Selected
Fields:

-l
--All--

Action type

Find Margin and Collateral Action Function

TESTOO1 - TESTOO123FIXA  2026-08-05 11:01 (HKT)

Counterparty 11D (original code):
Counterparty 11D
Counterparty 2 ID (original code):
Counterparty 2 ID:

Submitter identifier ID:

to: 2026-08-05T10:58:02Z

TR margin and collateral action reference (Asc) @

Collateral pertfolio indicator
Collateral timestamp (UTC)
Collateralisation category

Counterparty 1
Counterparty 1 - ID type
Counterparty 1 (TR entity ID)

V0.0.1.0 [DA#202602041038]

)
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Field Name I/ | M/ |UI Possible Values | Default VValue | Show Applicable To Remarks
[Data Name] O |O Condition
Participant @] Text Area Trading
[TR Participant ID - Participant view
Participant Short Name] only
Participant I M | Dropdown List Participant Non-trading
[TR Participant ID - currently Participant
Participant Short Name] logged into the | Agent or
system Trading
Participant
Agent view
only
Expanding/Collapsing Field Group : Quick Details View - Start
TR margin and collateral I M | Text Area The margin and collateral
action reference action reference of the target
[TR Margin and Collateral margin and collateral action.
Action Reference] Wildcard is not supported for
this field.
Mandatory if Quick Details
button is clicked.
Expanding/Collapsing Field Group : Quick Details View - End
Expanding/Collapsing Field Group : Selection Criteria - Start
Counterparty 1 type I M | Dropdown List | - All “All”
(original code) - LEI
Counterparty 1 ID (original | | O | Text Area Not Applicable if
code) “All” is selected on
[Trade Counterparty “Counterparty 1
Identifier] type (original
code)”
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Counterparty 1 type I M | Dropdown List | - All “All”
[Trade Counterparty - LEI
Identifier Type] - TRID

- SWIFTBIC

- CICR

- BRNO
Counterparty 1 ID I O | Text Area Not Applicable if
[Trade Counterparty :All” is selected on
Identifier] Counterparty 1

type97

Counterparty 2 type I M | Dropdown List | - All “All”
(original code) - LEI
[Trade Counterparty - TRID
Identifier Type]

- SWIFTBIC

- CICR

- BRNO

- USDC

- UBIN

- NATURAL

PERSONS

Counterparty 2 ID (original | I O | Text Area Not Applicable if
code) “All” is selected on
[Trade Counterparty “Counterparty 2
Identifier] type (original

code)”
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
Counterparty 2 type I M | Dropdown List | - All “All” If UBIN is selected, in addition
[Trade Counterparty - LEI to searching for the"entered
Identifier Type] _ TRID CounterpartyZ ID" for UBIN,
the system will also search for
- SWIFTBIC any party whose first 8
- CICR characters of the BRNO match
the first 8 characters of the
- BRNO entered "Counterparty 2 ID"
- USDC
- UBIN
- NATURAL
PERSONS
Counterparty 2 1D I O | Text Area Not Applicable if
[Trade Counterparty :AH" is selected on
Identifier] Counterparty 2
type’9
Submitter identifier type I M | Dropdown List | - All “All”
[Trade Counterparty - LEI
Identifier Type] - TRID
- SWIFTBIC
- CICR
- BRNO
Submitter identifier 1D I O | Text Area Not Applicable if
[Trade Counterparty “AIl” is selected on
Identifier] “Submitter
identifier type”
Action type I M | Dropdown List | - All “All”
with r_nultlple - MARU
selection
- CORR
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks

[Data Name] O |0 Condition

File reference I O | Text Area Wildcard search is supported.
[File Reference]

Date Information — Start

File capture timestamp from | | O | Text Area Date

[File Capture Timestamp]

Time Calendar
Control

to | O | Text Area Date
[File Capture Timestamp] Time Calendar
Control
Reporting timestamp (UTC) | | O | Text Area Date
from Time Calendar
[Date Time (UTC)] Control
to | O | Text Area Date
[Date Time (UTC)] Time Calendar
Control
Event timestamp (UTC) | O | Text Area Date
from [Date] Time Calendar
Control
to | O | Text Area Date
[Date] Time Calendar
Control
Collateral timestamp (UTC) | I O | Text Area Date 2 weeks
from Time Calendar counting

[Date Time (UTC)]

Control

backward from
current date.
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[Date Time (UTC)]

Time Calendar
Control

Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks
[Data Name] O |O Condition
to I O | Text Area Date Current date

Date Information — End

References — Start

Identifier (UTI)” is
blank

Technical record I O | Text Area Wildcard search is supported.
identification
TR margin and collateral I O | Text Area Wildcard search is supported.
action reference
[TR Margin and Collateral
Action Reference]
References — End
Unique Transaction Identifier — Start
Unique I | O | TextArea Applicable if both | Wildcard search is supported.
Transaction “Unique
Identifier (UTI) Trangaction
Identifier -
Proprietary Type”
and “Unique
Transaction
Identifier -
Proprietary ID” are
blank
Unique I | O | TextArea Applicable if Wildcard search is supported.
Transaction “Unique
Identifier - .
Proprietary Type Transaction
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Field Name I/ | M/ | Ul Possible Values | Default Value | Show Applicable To Remarks

[Data Name] 0 1|0 Condition
Unique I O | Text Area Applicable if Wildcard search is supported.
Transaction s
Identifier - Unique

Transaction

Proprietary 1D > )
Identifier (UTI)” is

blank
Unique Transaction Identifier — End
Initial margin collateral I O | Text Area Wildcard search is supported.
portfolio code
Variation margin collateral I O | Text Area Wildcard search is supported.

portfolio code

o

Collateral portfolio indicator Dropdown List | - All “All”
[Boolean] - true

- false

Collateralisation category I M | Dropdown List | - All “All”
- UNCL
- PRC1
- PRC2
- PRCL
- OwcCl
- OwC2
- OWP1
- OWP2
- FLCL

Display Options — Start
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Field Name
[Data Name]

I/
@)

M/
0]

ul

Possible Values

Default Value

Show

Condition

Applicable To

Remarks

Records Per Page

M

Dropdown List

System defined
possible values
of record per
pages

Defaults to the
system level
parameter.

Sorting Order
Auvailable Fields
[Available Fields]

List Boxes
with Add /
Remove /
Move Up /
Move Down
controls

- Action type

- Collateral
portfolio
indicator

- Collateral
timestamp
(UTC)

- Collateralisatio
n category

- Counterparty 1

- Counterparty 1
- ID type

- Counterparty 1
(TR entity ID)

- Counterparty 2

- Counterparty 2
- ID type

- Counterparty 2
(TR entity ID)

- Event
timestamp
(UTC)

- File capture
timestamp

- File reference

By default,
“TR margin
and collateral
action
reference” in
ascending
order is
selected.

This control allows the user to
change the sorting order of the
results.
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Field Name
[Data Name]

I/
@)

M/
0]

ul

Possible Values

Default Value

Show

Condition

Applicable To

Remarks

- Initial margin
collateral
portfolio code

- Participant

- Reporting
timestamp
(UTC)

- Submitter
identifier

- Submitter
identifier - ID
type

- Submitter
identifier (TR
entity 1D)

- Technical
record
identification

- TR margin and
collateral
action
reference

- Unique
Transaction
Identifier -
Proprietary 1D

- Unique
Transaction
Identifier -
Proprietary

Type
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Field Name
[Data Name]

I/
@)

M/
0]

ul

Possible Values

Default Value

Show
Condition

Applicable To

Remarks

- Unique
Transaction
Identifier
(UTh)

- Variation
margin
collateral
portfolio code

Display Options - End

Expanding/Collapsing Field Group : Selection Criteria - End
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(i)

Processing

Action - Quick Details

This action button is placed in the Quick Details View Section. When “Quick
Details View” is selected with “TR margin and collateral action reference”
entered, Margin and Collateral Action Details screen will be displayed
directly if the corresponding margin and collateral action record is found. If
corresponding margin and collateral action record is not found, the user is
informed and the focus remains on the same screen.

Wildcard is not supported for the search.

Action - Search

The currently specified criteria are validated. If they are valid, the View
Margin and Collateral Action Summary function is initiated using the
selection criteria.

Action - Reset

This action allows the user to reset the selection criteria to default values.
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20.3 View Margin and Collateral Action Summary

This function displays a list of margin and collateral actions that associate with
margin and collateral in TR that match the specified margin and collateral actions
selection criteria.

Margin and collateral action summary shows a list of requests satisfying the selection
criteria specified in the previous Find Margin and Collateral Action web page.

At the summary view, user can select one margin and collateral action and further
navigate to view its detail or view original action content of one selected request.

By default, the margin and collateral action summary list is ordered by TR margin
and collateral action reference.

20.3.1 Initiation and Parameters

This function is initiated from the Margin and Collateral Action Selection screen.

¥

Margin and Collateral Action Summary
Margin and Collateral Action Summary OB Q

Action Summary List

=

IO

TRID
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For those fields that are not appliable, correspond to action types natively having no such attributes, or optional fields without values
provided by reporting/trade party, blank will be displayed.

Field Name I/ | M | Ul Possible Values Show Condition Applicable To Remarks
[Data Name] o /o

Expanding/Collapsing Field Group : Margin and Collateral Action Summary List

(repeated for each action)

Select I [ O | Checkbox Allow the selection of a margin and
collateral action to initiate an
operation.

TR margin and collateral 0 Text Area Hyperlink to Margin and Collateral

action reference (Hyperlink) Action Details.

[TR Margin and Collateral
Action Reference]

Participant ] Text Area
[TR Participant 1D]

Counterparty 1 (TR entity o] Text Area
ID) [TR Participant ID]

Counterparty 1 - ID type (0] Text Area

[Trade Counterparty
Identifier Type (Original

Code)]

Counterparty 1 O Text Area
[Legal Entity Identifier

(LEDN]

Counterparty 2 (TR entity o] Text Area

ID) [TR Participant 1D]
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O
Counterparty 2 - ID type O Text Area

[Trade Counterparty
Identifier Type (Original
Code)]

Counterparty 2 (0] Text Area

[Trade Counterparty
Identifier (Original Code)]

Submitter identifier (TR 0 Text Area
entity 1D)

[TR Participant 1D]

Submitter identifier - ID 0] Text Area

type [Trade Counterparty
Identifier Type (Original
Code)]

Submitter identifier (@] Text Area

[Trade Counterparty
Identifier (Original Code)]

Action type o] Text Area
[Margin and Collateral

Action Type]

File reference O Text Area

[File Reference]

File capture timestamp 0] Text Area
[File Capture Timestamp]

Reporting timestamp (UTC) | O Text Area
[Date Time (UTC)]

Event timestamp (UTC) ] Text Area
[Date]
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks
[Data Name] O |/O

Collateral timestamp (UTC) | O Text Area
[Date Time (UTC)]

Technical record o] Text Area
identification

Unique Transaction o] Text Area
Identifier (UTI)

Unique Transaction (0] Text Area
Identifier - Proprietary Type

Unique Transaction O Text Area
Identifier - Proprietary ID

Initial margin collateral O Text Area
portfolio code

Variation margin collateral 0 Text Area
portfolio code

Collateral portfolio indicator | O Text Area
[Boolean]

Collateralisation category o] Text Area
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Q) Processing

Action — Margin and Collateral Action Details (Hyperlink of field “TR margin and
collateral action reference”)

A hyperlink is provided on the TR margin and collateral action reference to initiate
the View Margin and Collateral Action Details screen.

Action — Margin and Collateral Action Content

This action initiates the View Margin and Collateral Action Content function. This is
only available for a single selection.

Action — Refresh

This action is always available. The screen refreshes to show the latest set of margin
and collateral action matching the selection criteria, from whatever route the function
was initiated.

Action — Save to File

This action is always available and allows the user to save the results set of Margin
and Collateral Action Summary List to a file in CSV file format. However, the
system enforces a predefined limit on the maximum number of records that can be
included in the CSV file, depending on the sort order selected in the searching criteria
screen.

Action — Back

User will be navigated back to the previous page.
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204

View Margin and Collateral Action Details
This function displays the details for a selected margin and collateral action.
This web page presents a detail view specific to action type will be presented.

At the detail view, users can further explore the request view of the margin and
collateral action by navigating to the Margin and Collateral Action Content web page.

20.4.1 Initiation and Parameters

This function can be initiated from the:
o Select Quick Details View of Margin and Collateral Action Enquiry

o Margin and Collateral Action Summary
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Margin and Collateral Action Details

Participant :

Participant name :

TR margin and collateral action reference :

Action type :

Technical record identification :

Action creation timestamp :
Counterparty Specific Data

Counterparty 1 (TR entity ID) :

Counterparty 1- 1D type :

Counterparty 1:

Counterparty 2 (TR entity ID) :

Counterparty 2 - ID type :

Counterparty 2:

Counterparty 2 name :

Counterparty 2 identifier type indicator :

Margin And Collateral Information
Reporting timestamp (UTC) :
Event timestamp (UTC) :
Collateral timestamp (UTC) :
Collateral portfolio indicator :
Unique Transaction Identifier (UTI) :
Unique Transaction Identifier - Proprietary Type :
Unique Transaction Identifier - Proprietary 1D :
Initial margin collateral portfolio code :
Variation margin collateral portfelio code :
Portfolic containing non-reportable component indicator :
Initial margin posted by the counterparty 1 (pre-haircut) :
Initial margin posted by the counterparty 1 (post-haircut) :
Currency of initial margin posted (pre-haircut) :
Currency of initial margin pested (post-haircut) :
Initial margin collected by the counterparty 1 (pre-haircut) :
Initial margin collected by the counterparty 1 (post-haircut) :
Currency of initial margin collected (pre-haircut) :

Currency of initial margin collected (post-haircut) :

Variation margin posted by the counterparty 1 (pre-haircut) :

Variation margin posted by the counterparty 1 (post-haircut) :

Currency of variation margin posted (pre-haircut) :

Currency of variation margin posted (post-haircut) :

Variation margin collected by the counterparty 1 (pre-haircut) :
Variation margin collected by the counterparty 1 (post-haircut) :

Currency of variation margin collected (pre-haircut) :
Currency of variation margin collected (post-haircut) :
Excess collateral posted by the counterparty 1:
Currency of excess collateral posted :

Excess collateral collected by the counterparty 1:
Currency of excess collateral collected :

Collateralisation category :

Margin and Collateral Action Capture Information
Submitter identifier (TR entity 1D} :
Submitter identifier - ID type :
Submitter identifier :
Entity responsible for reporting - ID type :
Entity responsible for reporting :
File name :
File reference :
File capture timestamp :
User ID :

Submission channel :

V0.0.1.0 [DA#202608041038]

TESTOO01

TESTOO123FIXA
MA20241114000006017
MARU

TechRerd|d01
2024-11-14 16:15:54

TESTOO1

LEI
TESTO001LEIOD0000000
TESTOO1

LEI
TESTO001LEIOD0000000

2024-10-15T12:00:002
2024-10-01
2024-10-12T12:00:00Z2

true

7328957348957

false
4.1
82
usD
CNY

0
0

FLCL

TESTOO1

TRID

TESTOOO1LEIOD0000000

LEI

TESTO001LEIO00000000
mregiso-TEST001-20241114-INRECVEDPREHAIR1114001.xml
INRECVEDPREHAIR 1114001

2024-11-14 16:15:53

SWIFTNet FileAct

TESTOO1 - TESTOO123FIXA  2026-08-05 11:03 (HKT)

Margin and Collateral Action Conf

© 2024 Hong Kong Monetary Authority. All rights reserved
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For those fields that are not appliable, correspond to action types natively having no such attributes, or optional fields without values
provided by reporting/trade party, blank will be displayed.

Field Name 1/0 | M/O | Ul Possible Values Show Condition Applicable To Remarks
[Data Name]

Participant o Text Area

[TR Participant 1D]

Participant name 0 Text Area

[Participant Name]

TR margin and collateral o Text Area

action reference

[TR Margin and Collateral
Action Reference]

Action type O Text Area - MARU
- CORR

Technical record 0 Text Area
identification

Action creation timestamp o Text Area
[Action Creation Timestamp]

Counterparty Specific Data - Start

Counterparty 1 (TR entity ID) | © Text Area
[TR Participant 1D]
Counterparty 1 - ID type 0 Text Area

[Trade Counterparty
Identifier Type (Original

Code)]

Counterparty 1 0 Text Area
[Legal Entity Identifier (LEI)]

Counterparty 2 (TR entity ID) | © Text Area

[TR Participant 1D]
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Field Name
[Data Name]

1/0

M/O

ul

Possible Values

Show Condition

Applicable To

Remarks

Counterparty 2 - ID type
[Trade Counterparty

Identifier Type (Original
Code)]

Text Area

Counterparty 2

[Trade Counterparty
Identifier (Original Code)]

Text Area

Counterparty 2 name

Text Area

Counterparty 2 identifier type
indicator

[Boolean]

Text Area

Counterparty Specific Data - End

Margin And Collateral Information - St

art

Reporting timestamp (UTC)
[Date Time (UTC)]

o

Text Area

Event timestamp (UTC)
[Date]

(0]

Text Area

Collateral timestamp (UTC)
[Date Time (UTC)]

Text Area

Collateral portfolio indicator
[Boolean]

Text Area

Unique Transaction Identifier
(UTI)

Text Area

Unique Transaction Identifier
- Proprietary Type

Text Area

Unique Transaction Identifier
- Proprietary 1D

Text Area
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Field Name
[Data Name]

1/0

M/O

ul

Possible Values

Show Condition

Applicable To

Remarks

Initial margin collateral
portfolio code

Text Area

Variation margin collateral
portfolio code

Text Area

Portfolio containing non-
reportable component
indicator

Text Area

Initial margin posted by the
counterparty 1 (pre-haircut)
[Non-negative Number
(25,5)]

Text Area

Initial margin posted by the
counterparty 1 (post-haircut)
[Non-negative Number
(25,5)]

Text Area

Currency of initial margin
posted (pre-haircut)

Text Area

Currency of initial margin
posted (post-haircut)

Text Area

Initial margin collected by the
counterparty 1 (pre-haircut)
[Non-negative Number
(25,5)]

Text Area

Initial margin collected by the
counterparty 1 (post-haircut)
[Non-negative Number
(25,5)]

Text Area

Currency of initial margin
collected (pre-haircut)

Text Area
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Field Name
[Data Name]

1/0

M/O

ul

Possible Values

Show Condition

Applicable To

Remarks

Currency of initial margin
collected (post-haircut)

Text Area

Variation margin posted by
the counterparty 1 (pre-
haircut) [Non-negative
Number (25,5)]

Text Area

Variation margin posted by
the counterparty 1 (post-
haircut) [Non-negative
Number (25,5)]

Text Area

Currency of variation margin
posted (pre-haircut)

Text Area

Currency of variation margin
posted (post-haircut)

Text Area

Variation margin collected by
the counterparty 1 (pre-
haircut) [Non-negative
Number (25,5)]

Text Area

Variation margin collected by
the counterparty 1 (post-
haircut) [Non-negative
Number (25,5)]

Text Area

Currency of variation margin
collected (pre-haircut)

Text Area

Currency of variation margin
collected (post-haircut)

Text Area

Excess collateral posted by
the counterparty 1

[Non-negative Number
(25,5)]

Text Area
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Field Name
[Data Name]

1/0

M/O

ul

Possible Values

Show Condition

Applicable To

Remarks

Currency of excess collateral
posted

Text Area

Excess collateral collected by
the counterparty 1

[Non-negative Number
(25,5)]

Text Area

Currency of excess collateral
collected

(0]

Text Area

Collateralisation category

(0]

Text Area

Margin And Collateral Information — End

Margin and Collateral Action Capture Information - Start

Submitter identifier (TR
entity ID) [TR Participant 1D]

0]

Text Area

Submitter identifier - 1D type
[Trade Counterparty
Identifier Type (Original
Code)]

(0]

Text Area

Submitter identifier

[Trade Counterparty
Identifier (Original Code)]

Text Area

Entity responsible for
reporting - 1D type

Text Area

Entity responsible for
reporting [Legal Entity
Identifier (LEI)]

Text Area

File name
[File Name]

Text Area
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Field Name 1/0 | M/O | Ul Possible VValues Show Condition Applicable To Remarks
[Data Name]
File reference 0 Text Area

[File Reference]

File capture timestamp 0 Text Area
[File Capture Timestamp]

User ID 0 Text Area
[User I1D]

Submission channel o Text Area

[Submission Channel]

Margin and Collateral Action Capture Information - End

Q) Processing
Action - Refresh

This action is always available. The screen refreshes to show the latest status of the selected margin and collateral action detail from
whatever route the function was initiated

Action - Save to File
This action is always available and allows the user to save the Margin and Collateral Action Details to a file in CSV file format.
Action - Margin and Collateral Action Content

This button initiates the View Margin and Collateral Action Content screen.
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20.5 View Margin and Collateral Action Content

This function displays the original margin and collateral action (in XML format) for
reviewing purpose.

20.5.1 Initiation and Parameters

This function can be initiated from the following screen:
« Margin and Collateral Action Summary

« Margin and Collateral Action Detail

TESTOO1 - TESTOO123FIXA  2026-08-05 14:42 (HKT)

Margin and Collateral Action Content

General Details

Action type : MARU

TR margin and collateral action reference : MA20241114000006017
Action creation timestamp : 2024-11-14 16:15:54
Technical record identification : TechRerdid01

Action Message Content

<?xml version="1.8" encoding="
td

"UTF-8" 2>

¥ <Document xmlns="urn:is
xsi:schemaLocation="urn:
¥<DerivsTradirgnDataRpt>
¥ <RptHdr>
<NbRcrds>1</NbRcrds>
</RptHdr>
¥ <TradData>
¥ <Rpt>
¥ <MrgnUpd>
<RptgTmStmp>2024-1@-15T12:00:00Z</RptgTmStmp>
¥<CtrPtylds>
¥ <RptgCtrPty>
v <Id>
v<lgly
v <Id>
<LEI>TESTO@QLLEINGO20000@ </ LEI>
</1d>
</Lgl>
</1d>
</RptgCtrity>
¥ <OthrCtrPty>
v <IdTp>
v<lgl>
v<Id>
<LEI>TESTO@@1LEIDD@200008 </ LEI>
</1d>
</Lgl»
</1dTp>
</0thrCtrity>
v<SubmitgAgts
<LET:>TESTG@A1LEIGGRE0000 </ LET>
</Submitghgt>
¥ <NttyRspnsblForRpt>
<LEI>TEST@@O1LEIOO9000000</LET >
</NttyRspnsblForRpt>
</CtrPtyld>
<EvtDt>2024-18-081</EviDt>
» <Coll>

50:20022:techixsd:auth.108.001.92" xmlns:xsi="http://www.w3.org/2e01/XMLSchema-instance”
std:iso:20022:tech:xsd:auth.108.001.02 auth_108_ee1_82 HKMAUG_DATMDA 1 @ @.xsd "»

</Coll>
» <PstdMrgnOrcolls

</PstdMrgnOrColl>
» <RcvdMrgnOrColl>

</RewdMrgnOrColl>
v <TechAttrbts>
<TechRerdId>TechRerdIdel</TechRerdId>
</Techattrbts>
</MrgnUpd>
</Rpt>
</TradData>
</DerivsTradMrgnDataRpt>
</Document>

V0.0.1.0 [DA#202608041038] © 2024 Hong Kong Monetary Authority. All rights reserved
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Field Name I/ | M | UI Possible Values Show Condition Applicable To Remarks

[Data Name] O /o

Expanding/Collapsing Group: General Details

Action type 0 Text Area

[Margin and Collateral Action

Type]

TR margin and collateral action | O Text Area

reference

[TR Margin and Collateral

Action Reference]

Action creation timestamp 0] Text Area

[Action Creation Timestamp]

Technical record identification | O Text Area

Expanding/Collapsing Group: Action Message Content

Action Message Content 0] Text Area The action message received
for the action.

Q) Processing

Action - Copy

This action is always available and allows the user to copy the margin and collateral action message content.
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<THE END >
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