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Appendix A TRADE SUBMISSION THROUGH XML DOCUMENT (REPORTING)

A user submits trade event requests in a trade event request file. The request file
should be a well-formed XML document that conforms to a HKTR-R system’s
specific XML Schema.

In response, an XML-encoded document will be returned to the user.

The HKTR-R system uses FpML which is an XML standard for representing
financial products. FpML v5.5 (reporting view) and FpML v5.7 (reporting view)
are used for the reporting service. Extensions to the standard FpML schema are
made to address the HKTR-R system’s specific requirements.

One should note the following with the previous release FpML v5.2:

¢ Lack of support of new products and features. The support of new
products and new features are lacking in FpML v5.2. In other words, if a
participant needs to report new products and features, one should use
FpML v5.5 or FpML v5.7.

Generally speaking, FpML v5.5 supports Interest Rate, Foreign Exchange and
Equity products as in the previous release. On top of that, in this release, some
changes like adding new fields to each asset classes, supporting Dividend Swap
as one of the Equity products, revising field’s cardinalities and descriptions are
applied.

On the other hand, FpML v5.7 supports Credit and Commodity products in this
release. For details on FpML v5.7 support, please refer to “Appendix A — Trade
Submission Through XML Document (Reporting) for FpML 5.7.docx”.

For the details on the supported products and features in FpML v5.5 and FpML
v5.7, please refer to the AIDG main document.

For further information on syntactical requirements of FpML / XML (e.g. case
sensitiveness requirement on element tags, etc.), please refer to the following web
sites for detailed specification:

e  FpML official web site: http://www.fpml.org

e XML official web site: http://www.w3.org/ XML

Al Types of Trade Event Requests

Through the use of FpML, users can make trade event requests supported by the
HKTR-R system in reporting views, which includes:

. Trade Life Cycle Events which covers:
o New Trade
¢ Amendment
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o Partial/Full Termination
o Withdrawal
o Quit
o Backloading
o Relink
o Suppress Uncertain
° Cancellation of previously submitted unmatched relink trade event
A2 Types of Trade Event Responses
A2.1 Detail Level Response
After processing all the requests in the request file, the system will collect the
results of each request and format a corresponding response record.
For reporting purpose, the typical response is:
° Report acknowledgement
. Report exception
A.2.2 Document Level Exception
If a severe error occurs (e.g. the whole XML document is not well-formed) such
that the system cannot correctly interpret the individual trade event requests, the
request file will be rejected as a whole and the system will not process the
individual trade event requests.
A3 Convention of XML Document Layout Description
An XML request or response document consists of XML blocks which are
extended FpML and HKICL’s proprietary XML components.
This document will provide detailed layout on component basis for better
readability.
A3.1 FpML diagrams
For each detailed layout of an XML component, a high-level hierarchical
structure diagram will be presented first. Although the structure of the
components in the diagram follows the extended schema, the cardinality of the
elements shown in the diagram still follows the FpML standard instead of the
custom restricted cardinality. In our system design, the restricted cardinality
validation will be enforced by validation logic instead of the XSD schema
validation.
In the diagrams, there are elements that are supported by FpML but are being
crossed out. These are the elements that are not supported by our system, and
would be ignored if any of these elements are found in the request message.
Version 1.5.3 Page 2
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A3.2

Field specifications

Following the diagram, a detailed table with the following information will be
presented to the user:

Field reference number
A reference number merely for easy referencing.
Field location

The path of the element in the FpML document in XPath format (usually
relative to a particular element in the document).

Field name

The name of the element. If the field name belongs to the namespace of the
HKTR-R system, the field name will be qualified with a “trdoc:” (for request /
response document headers) or “tr:”” (within individual trade request) prefix. If
no namespace prefixing the field name, user can assume that the field belongs to
the FpML name space.

If the name is prefixed with a ‘@’ character, it is (one of) the attributes of the
element in the previous row.

As required by the XML (FpML) standard, the field names (i.e. element tags in
XML document) are case sensitive.

Data Type
Data type will be provided if the element is an elementary data item.

The data type is presented with XML data type name. For example, a
decimal type elementary data field is presented with format string as
“xsd:decimal”.

For string fields (i.e. fields of type xsd:string / xsd:normalizedString), if there
is a restriction of length, a maximum length quoted inside a pair of
parenthesis is shown. For example, a normalized string with a maximum of
255 characters is presented in the form of “xsd:normalizedString (255)”.

Note also that for string fields, empty string input (i.e. through the use of
empty XML tag) is allowed. However, the system will behave as if the field
is not present in the input document.

For decimal fields, the number of digits in its integral part and its decimal
part are specified inside a pair of parenthesis, separated by a comma. For
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example, the type “xsd:decimal (15,4)” indicates that the decimal value
should have at most 15 digits in its integral part, and at most 4 digits in its
decimal part.

For date fields (i.e. fields of type xsd:date / xsd:dateTime), the year value of
the date should not exceed 9999. In other words, date value such as “10000-
01-01” (in “year-month-day” format) is not allowed.

For enumerated types and coding scheme, please refer to Appendix F
(Reporting — Ref — Enumerations and coding schemes.xlsx) for a list of
eligible values of respective type.

Description

A brief description about the meaning and usage of the element.

For the full details, please refer to the specification of FpML 5.5

recommendation:
http://www.fpml.org/spec/fpml-5-5-8-rec-2/

Usage Rule

Generally, the HKTR-R system interprets a field according to the FpML
standard but sometimes it may impose its own processing rule or
interpretation. Wherever appropriate, customized rule for a particular field
will be specified in this field description.

Cardinality

The number of occurrence an element is allowed in the FpML document. “a..b”
indicates that the number of occurrence allowed is from “a” to “b” (e.g. “0..U”
denotes that the element can occur from 0O times to unlimited times in FpML
document).

For the attribute part, it will present either “Req.” for required attribute or “Opt.”
for optional attribute.

Sometimes, the cardinality would be represented as “0..1 (1..1)”. This means
that the FpML schema requires that the cardinality of the field should be 0..1,
while our schema further restricts it to 1..1.

Colouring of table cells

The field description tables in the following sections adopt a cell-colouring

scheme, which reveals different information about the field:

a) A green-coloured cell indicates that the field is a custom field in HKTR-R,
i.e. it is not found in the standard FpML schema.
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b) An orange-coloured cell indicates that the field can be further expanded,
and that the description of fields within the expanded structure will be
further elaborated in later sections.

Most of the fields are FpML fields. Fields that are custom-defined by HKICL,
can be identified with namespace “tr”.

Version 1.5.3 Page 5



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
A4 Trade Event Request Document
A4.1 trdoc:tradeEventRequestDocument

The general structure of the XML request document can be illustrated as
follows:

trdoc:requestDocumentHeader

trdoc:tradeEvent
RequestDocument

trdoc:requestDocumentDetails

fpml:requestXXXXXX

fpml:header

fpml:events.Model

fpml:requestXXXXXX

fpml:requestXXXXXX

fpml:requestXXXXXX

The root element of a request document is “tradeEventRequestDocument”. The
submitted XML document consists of two main components:

. trdoc:requestDocumentHeader (document header block)

The header contains the user’s unique identification to the request and
some file level control information such as the number of detail items
prepared in the request. For detailed layout, refer to A.4.2.

o trdoc:requestDocumentDetails (document detail block)

The Details block contains one or more individual event request which
should be encoded with FpML’s eventActivityReport or
eventActivityReportRetracted message. For detailed layout, please refer
to appendix A.4.4 and A.4.5 respectively.
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For each request, there are two major components:

. header (FpML message header)

The standard FpML message header component is fully described in
appendix A.4.6.

. Events.Model (FpML model group for Trade Events)

For trade events for reporting purpose, this group is substituted with the
following event components depending on the event to be reported:

Trade Event - Event Component (Reference)

g
<
=1
()
=
R >
- 2 4
$ |£ |§ |§ |B E 3
Eligible Sub-Product = S & = g S 5
35| eS| 5| L8| S| |89 & :is
s = o = L= | 8 2z N e S V! ‘g5 —
Bg| =5¢ | 88| §C | g9 C | EGEC| B
€| B | EC| T | o< €| < | S 4
Sxl8x| Ex|Ex|ss| 5| 25 Bx| S5
ST | g8 | EB| S8 | 23| TT | 8C FT| 2T
F5|S8|838|=-8|58|58|28 «~8|288
s & EE|S5|FE| 2R L8 SHEE|EE
2| EC|ET |2 |52 |8 | &R S
Intergst Rate Swap (Floating v v v v v v v v v
vs. Fixed)
Igterest Rate Swap (Fixed vs. v v v v v v v v v
Fixed)
Basis Swap v v v v v v v v v
Overnight Index Swap v v v v v v v v v
Cross . Cur.rency Swap |, v v v v v v v v
(Floating vs. Fixed)
Cros§ Currency Swap (Fixed v v v v v v v v v
vs. Fixed)
Cross Currency Swap (Basis | v v v v v v v v
Swap)
Inflation Swap v v v v v v v v v
Swaption v v v v v v v v v
Cap & Floor v v v v v v v v v
Forward Rate Agreement v v v v v 4 v v v
FX Non-Deliverable Forward v v v v v v v v
FX Deliverable Forward v v v 4 v 4 v v
FX Option v v v v v v v v
FX Non-Deliverable Option v v v v v v v v
Equity Option — Price Return
Basic Performance (a.k.a. v v v 4 4 v v v v
Equity Option)
Equity Swap — Price Return v v v v 4 v v v v
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Trade Event - Event Component (Reference)
=
g
5}
2
5 =)
= = 2
2 £ o0 g
= < —
g |5 |£ |E |G E 3
Eligible Sub-Product = - £ i g < %
~ ~ o~ o ~ ~ ~ <~ —~ =
S| EQ | E&Q| Lo ES " 3¢ = L&
S— | 8S=| L= |8=| %= = | Q3 «=| 8~
Ev| B¢ 88| E§8| 5¢ S| EgES| £
L< | E< | E<]| T =< € g < | S 4
sx|gx|E5|Ex| 25| B5:| 25 BE| 52
SS|ET|ES | 88| 28 T8 | 98| SH | 8
5|5 | 88| =-56|58|°5| 238 «w5| 88
(=1 = < e 1 —_— - =)
28| 28|88 |fE&|Sa|lzE|B8 S8&| 58
2<| 2| 2| 2| 5|82 |2 22|22
Basic Performance (a.k.a.
Equity Swap)
Equity Swap — Parameter
Return Variance (a.k.a. v v v 4 4 v v v v
Variance Swap)
Equity Swap — Parameter
Return Dividend (a.k.a. 4 v v v v 4 v v 4
Dividend Swap)

The mapping of message/element encoding to the HKTR-R’s reporting request

types is as follows:

Request Type

FpML Message Usage

FpML Element Usage

Reporting of trade
event (reporting)

eventActivityReport

“eventActivityReport”

Cancellation of Relink
event (reporting)

eventActivityReportRetracted
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A4.2 trdoc:requestDocumentHeader Component
i | !
WErSion
x_T'-"'P'E x=d:normalized StringJ
i 5
fileReference
\%T'_.rp-e xzd:normalized Stringj
i 5
submittingParty
khT'_.rp-E: xzdnormalized StringJ
| [] ReguestDocumentHeader | E‘) i=H
f reportingParty h
khT'_.rp-E xsdnormalized StringJ
-
numitems
x_T'-"'P'E x=d:positivelnteger
i Y
\ purpose ®
\%T'_.rp-e F'IJFIIIEIS.EEI'IIJI'I'IJ
Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute
No.
1 /trdoc:tradeEventReq | trdocrequestDocument | --- The header element for storing file-scoped 1.1
uestDocument Header information.
11 /trdoc:tradeEventReq | trdoc:version xsd:normalizedS | The version number that is common to all | The FpML version. For FpML 5.5, please 1.1
uestDocument/ trdoc:r tring (5) FpML messages within the file fill in “5.5”.
equestDocumentHead
er
1.2 /trdoc:tradeEventReq | trdoc:fileReference xsd:normalizedS | A unique file reference generated by the This file reference will be carried forward | 1..1
uestDocument/ trdoc:r tring (30) Submitting Party for the identification of a | to the response file for user to correlate the
equestDocumentHead file which is used to contain a number of requests.
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Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute

No.
er requests that are submitted to the HKTR

in one go for processing. It is a user assigned alphanumeric field
with a maximum of 30 characters in
length.

13 /trdoc:tradeEventReq | trdoc:submittingParty xsd:normalizedS | The identification code of the Submitting Submitting Party is the party who submits | 1..1
uestDocument/ trdoc:r tring (35) Party. It can be the HKTR Entity ID, LEI, the request to the HKTR. It can be an
equestDocumentHead SWIFTBIC, CICR, or BRN of the party Agent or the Reporting Party itself. The ID
er who submits the trade event to the HKTR | should have been maintained in the

system. HKTR.
For Party ID SWIFT BIC and BRN, party It must be a participant not yet closed and
should input the first eight digits only configured as the authorized agent for the
Example member specified in “reportingParty”
SWIFTBIC: HKMAHKHHXXX should be | element.
inputted as HKMAHKHH
BRN: 12345678 - 000 - 04 - 11 - A should | Further format, length and value
be inputted as 12345678 constraints on different party IDs:
For Party ID CICR, party should input all LEI, HKTR Entity ID, SWIFT BIC, CICR,
character(s) and digits BRN:
Example Please refer to the format field in
For Local company (CI): Seven digits such | “PartyldentifierType” sheet as stipulated
as 9999999 in the worksheet of “Reporting - Ref -
For Non-local company (CR): Character(s) | Enumerations and coding schemes.xls”.
plus seven digits such as X9999999 or
XX9999999.
/trdoc:tradeEventReq | @partyldScheme xsd:any URI The type of identification code used to It must be one of the followings: Regq.
uestDocument/ trdoc:r identify the Submitting Party. o  “http://www.fpml.org/coding-
equestDocumentHead scheme/external/iso17442” (for party
er/trdoc:submittingPa using LEI).
rty e “http://www.hkicl.com.hk/scheme/h
ktr/tr-entity-id ” (for party using

Version 1.5.3
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Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute
No.

HKTR Entity ID).

e “http://www.fpml.org/ext/is09362”
(for party using SWIFT BIC).

e  “http://www.hkicl.com.hk/scheme/ci
crn” (for party using CI/CR number)

e “http://www.hkicl.com.hk/scheme/h
kbrn” (for party using Hong Kong
Business Registration Number).

Note that the party specified must be a
HKTR participant.
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Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute

No.

14 /trdoc:tradeEventReq | trdoc:reportingParty xsd:normalizedS | The identification code of the Reporting Reporting Party is the party who has the 1.1
uestDocument/ trdoc:r tring (35) Party. It can be the HKTR Entity ID, LEI, obligation to report the transaction.
equestDocumentHead SWIFTBIC, CICR, or BRN of the party
er who has the reporting obligation to report | It must be an active participant in the

the transaction.

For Party ID SWIFT BIC and BRN, party
should input the first eight digits only
Example

SWIFTBIC: HKMAHKHHXXX should be
inputted as HKMAHKHH

BRN: 12345678 - 000 - 04 - 11 - A should
be inputted as 12345678

For Party ID CICR, party should input all
character(s) and digits

Example

For Local company (CI): Seven digits such
as 9999999

For Non-local company (CR): Character(s)
plus seven digits such as X9999999 or
XX9999999.

HKTR-R system. The ID should have been
maintained in the HKTR.

Further format, length and value
constraints on different party IDs:

LEI, HKTR Entity ID, SWIFT BIC, CICR,
BRN:

Please refer to the format field in
“PartyldentifierType” sheet as stipulated
in the worksheet of “Reporting - Ref -
Enumerations and coding schemes.xls”.

Version 1.5.3

Page 12



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute

No.

/trdoc:tradeEventReq | @partyldScheme xsd:anyURI The type of identification code used to It must be one of the followings: Req.
uestDocument/ trdoc:r identify the Reporting Party. e “http://www.fpml.org/coding-
equestDocumentHead scheme/external /is017442” (for party
er/trdoc:reportingPart using LEI).
y e “http://www.hkicl.com.hk/scheme/h
ktr/tr-entity-id ” (for party using
HKTR Entity ID).
e “http://www.fpml.org/ext/is09362”
(for party using SWIFT BIC).
e “http://www.hkicl.com.hk/scheme/ci
crn” (for party using CI/CR number)
e “http://www.hkicl.com.hk/scheme/h
kbrn” (for party using Hong Kong
Business Registration Number).
Note that the party specified must be a
HKTR participant.

15 /trdoc:tradeEventReq | trdoc:numltems xsd:positivelnte | The total number of Trade Event requests | The number will be reconciled with the 1.1
uestDocument/ trdoc:r ger (3) contained in the event file. actual no. of trade event request record
equestDocumentHead embedded in the
er <requestDocumentDetails> block.

1.6 /trdoc:tradeEventReq | trdoc:purpose xsd:normalizedS | To indicate whether the request is used for | For reporting purpose, it must be 1.1
uestDocument/ trdoc:r tring(15) Reporting service. “Reporting”.
equestDocumentHead
er
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A43 trdoc:requestDocumentDetails Component
& ga ReportingReguestMessage.model
g tr.eventActivityReport ’]EI@
[ 1 ReguestDocumentDetails E!
treventActivityReportRetracted %@'
Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
2 /trdoc:tradeEventRe | trdocrequestDocument | --- The detail block of one or more requests 1.1
questDocument Details
21 /trdoc:tradeEventRe | trieventActivityReport - Used only if the purpose of the file is 1.125
questDocument/ trdo “Reporting”.
c:requestDocumentD
etails Either eventActivityReport or
eventActivityReportRetracted component
exists.
It is used to report a trade event for reporting
purpose.
For layout of eventActivityReport, refer to
appendix A.4.4.
/trdoc:tradeEventRe | @fpmlVersion - The FpML version. For FpML 5.5, Req.
questDocument/ trdo please fill in “5-5”.
crequestDocumentD
etails/ tr:eventActivit
yReport
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
22 /trdoc:tradeEventRe | trieventActivityReportRe | --- Used only if the purpose of the file is 1.125
questDocument/trdo | tracted “Reporting”.
c:requestDocumentD
etails Either eventActivityReport or
eventActivityReportRetracted component
exists.
It is used to cancel, in particular, the relink
event for the reporting trade. It cannot be
applied to other new trade or post trade
events for reporting.
For the layout of
eventActivityReportRetracted, refer to
appendix A4.5.
/trdoc:tradeEventRe | @fpmlVersion The FpML version. For FpML 5.5, Regq.
questDocument/ trdo please fill in “5-5”.
crequestDocumentD
etails/tr:eventActivit
yReportRetracted
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A4.4 eventActivityReport Component

The structure of eventActivityReport block is illustrated in the following
diagram.

[] EventictivityReport
Basze Type | fpmlEventActivityRepart

(] |:| famlEvertactivityReport (extension basze)
= |:| Motificationhessage (extension baze)
= |:| Mezsage (extension base)

[S)] |:| Documert (extension base)
@ @ attributes

header @

——® ga ¥e'dotonmodel
2 Em CorrelstionsndOptionalSequence.model

2 Em Correation model
parentCorreationtd )&

Correlationld macdel

@), © i %
e. L.@ correlationid |(®
(@)o

O 3 Seguence model

o] sequer-zrmper |
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@ Ea ©OnBehalfOf model =

@ [] OnBehalfof
0.4
e onBehalfir E:E! i

partyReference |@
—_——

ACCOUN CCAreNce J@

asiilate |@
datazziMame j@

guctstion Charareristics |®
A TR

fromost="1ime ;@

[evemAdivﬁyRepm J tol -t e J@

Type EvertActivityReport
'9‘ submi==icnaComplete )&

reparContents )}@

ﬁ‘@ Ba ReportableEvents model

= gm PartiesfndAccounts model

0, e

arvoort @

®

© [ ReportingFar

tradePartyReterence J

e Type fpmlPartyReference
= i RepartingF &
PECH enoringhor reportingPartyReference

Type fpml:F‘ar‘[yReferenceJ
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.

No.

1 / tr:eventActivityReport | --- It is used to report a trade event. 0.U

(1.125
)

11 /tr:eventActivityReport header - A type refining the generic message 0.1
header content to make it specific to (1..1)
request messages.

For detailed layout, refer to appendix
A46.
1.2 /tr:eventActivityReport correlationld xsd:normalized | A unique event reference generated by The correlation Id. must contain either | 0..1
String (40) the Agent / Reporting Party for each the user / agent assigned unique trade | (1..1)

trade event, if applicable. This reference | event reference for event identification
will be included for event identification purpose.
purpose in the HKTR reports and on the
Ul portal.

/trieventActivityReport/corr | @correlationldScheme | xsd:anyURI Correlation Id. Coding Scheme User may specify Agent Event Regq.

elationld

Reference (agent only), or User Event
Reference (reporting party only).

To specify Agent Event Reference, this
URI must be

“http:/ /www.hkicl.com.hk/scheme/h
ktr/agent-event-ref”.

To specify User Event Reference, this
URI must be

“http:/ /www.hkicl.com.hk/scheme/h
ktr/user-event-ref ”.
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Field Field location
Ref.
No.

Field name

Data Type

Description

Usage Rule

Card.

13 /tr:eventActivityReport

onBehalfOf

Indicates which party (and accounts) a
trade is being processed for.

If the request is submitted by the agent
participant, this field is used to specify
the actual reporting party.

If “submittingParty” is different from
“reportingParty” as specified in the
XML block “requestDocumentHeader”
(Refer to appendix A.4.2), it must be
specified with same value as the
“reportingParty” field.

If the party is submitting the request
for itself, this block must be omitted.

The HKTR-R system does not support
reference to an account rather than a

party.

131 /tr:eventActivityReport/onB
ehalfOf

partyReference

Reference

The party for which the message receiver
should work.

Only HKTR Entity ID, LEI, SWIFTBIC,
CICR, and BRN are supported. The
party referenced must be a HKTR
participant.

/trieventActivityReport/onB
ehalfOf/ partyReference

@href

xsd:IDREF

The reference to a party.

It indicates the reference of the party
block representing the actual reporting

party.

14 /trieventActivityReport

(event)

The type of event that is the subject of the
submission.

User can use this block to input a trade
or post trade events block as defined in
appendix A.6.

If other event types are specified, the
request will be rejected for
unsupported trade event.
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Field Field location
Ref.
No.

Field name

Data Type

Description

Usage Rule

Card.

15 /tr:eventActivityReport

party

A legal entity or a subdivision of a legal
entity.

Parties can perform multiple roles in a
trade lifecycle. For example, the principal
parties obligated to make payments from
time to time during the term of the trade,
but may include other parties involved
in, or incidental to, the trade, such as
parties acting in the role of broker,
calculation agent, etc. In FpML roles are
defined in multiple places within a
document.

0.U
(1.50)

/tr:eventActivityReport/ part
y

@id

xsd:ID

The id uniquely identifying the Party
within the document.

Req.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
151 /trieventActivityReport/part | partyld xsd:normalized | A party identifier can be one of the either | Further format, length and value 0.U
y String (255) ¢ Legal Entity Identifier constraints on different party IDs: (1..15)
e HKTR Entity ID
e SWIFT BIC LEI, HKTR Entity ID, SWIFT BIC, CICR,
e Certificate of Incorporation (CI) / BRN, User Defined Code:
Certificate of Registration (CR) Please refer to the format field in
Number “PartyldentifierType” sheet as
* Hong Kong Business Registration stipulated in the worksheet of
Number (BRN) “Reporting - Ref - Enumerations and
e User Defined Code coding schemes.xIs”.

¢ Masked Par
v Confirmation Platform ID:

For Party ID SWIFT BIC and BRN, party | Format: xsd:normalizedString(63)
should input the first eight digits only For the valid values of confirmation

Example platform ID, please refer to
SWIFTBIC: HKMAHKHEXXX should be | ~CPldentifier” sheet as stipulated in
inputted as HKMAHKHH the worksheet of “Reporting - Ref -
BRN: 12345678 - 000 — 04 — 11 - A should | Enumerations and coding schemes.xls”
be inputted as 12345678

Central Counterparty ID:

For Party ID CICR, party should input all Format: xsd:normalizedString(63)
character(s) and digits It should be the name or LEI code of

Example the Central Counterparty through
For Local company (CI): Seven digits which the trade was, or is intended to
such as 9999999 be, cleared, if applicable.

For Non-local company (CR):
Character(s) plus seven digits such as
X9999999 or XX9999999.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
/tr:eventActivityReport/ @partyldScheme xsd:any URI Party Id. Coding Scheme If the element is referenced by Opt.
party/partyld “sentTo”, “onBehalfOf” field of (Req.)

“../treventActivityReport” or any
non-payment related fields (e.g. trade
counterparties), it must be one of the
followings:

o “http://www.fpml.org/coding-
scheme/external /is017442” (for
party using LEI).

o  “http://www.hkicl.com.hk/schem
e/hktr/tr-entity-id ” (for party
using HKTR Entity ID).

o “http://www.fpml.org/ext/is0936
2” (for party using SWIFT BIC).

o “http://www.hkicl.com.hk/schem
e/cicrn” (for party using CI/CR
number)

o “http://www.hkicl.com.hk/schem
e/hkbrn” (for party using Hong
Kong Business Registration
Number).

o “http://www.hkicl.com.hk/schem
e/hktr/user-defined” (for party
using user defined ID).

o “http://www.hkicl.com.hk/schem
e/hktr/masked-party-id” (for party
using masked party ID)

Note that in the submitted document,
exactly one of the above can be
present.
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Field
Ref.
No.

Field location

Field name

Data Type

Description

Usage Rule

Card.

If it is used to represent the central
counterparty, the scheme should be:
“http:/ /www.hkicl.com.hk/scheme/h
ktr/ccp-id”. Note that this scheme
should also be used to represent the
CCP when the trade is novated to CCP.

If it is used to represent the
confirmation platform, the scheme
should be:

“http:/ /www.hkicl.com.hk/scheme/h

ktr/cp-id”.

15.2

/tr:eventActivityReport/ part
y

partyName

xsd:normalized
String (255)

The party name of the organization. A
free format string.

0.1

153

/tr:eventActivityReport/part
y

country

Scheme:
CountryAlpha3
(xsd:normalize
dString(3))

The country where the party is
domiciled.

When the residing party block is
referenced by /tr:tradeParty1 or
/tr:tradeParty?2 elements, this field
refers to the Place of Incorporation (for
corporate) of the trade parties.

This field will be ignored when the
party block is referenced by other
party-reference typed elements.

0.1

/tr:eventActivityReport/ part
y/country

@countryScheme

xsd:any URI

The code representation of a country or
an area of special sovereignty.

By default it is a valid 3 character
country code as defined by the ISO
standard 3166-1 alpha-3. Please refer to
Appendix F Enumeration Spreadsheet
CountryAlpha3 Tab for the country
code list supported by HKTR-R.

Simply ignored by HKTR-R system.
Always use the default value:

http:/ /www.fpml.org/coding-
scheme/ external /is03166

Opt.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
1.6 /trieventActivityReport trireportingFor — For events other than Suppress Uncertain | For events other than Suppress 1.1
Reporting For means the party that the Uncertain
Reporting Party is reporting for and it The reporting party can make use of
should be one of the trade parties. this field to specify the actual trade
party it reports trade for.
For Suppress Uncertain event
As the target trade to be suppressed is For Suppress Uncertain event
reported by others, this field should The reporting party can make use of
indicate the counter trade party of the this field to specify the counter trade
target trade. party of the target trade to be
suppressed.
1.6.1 /trieventActivityReport/trire | tr:tradePartyReference | Reference For events other than Suppress Uncertain 1.1

portingFor

The actual Reporting-For trade party.

For Suppress Uncertain event
The counter trade party of the target
trade to be suppressed.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
/tr:ieventActivityReport/trire | @href xsd:IDREF The reference to a party. It indicates the reference of the party Req.
portingFor/ tr:tradePartyRefe block representing the actual trade
rence party. The ID of the party it references
can only use one of the following
schemes:

e “http://www.fpml.org/coding-
scheme/external /is017442” (for
party using LEI).

o “http://www.hkicl.com.hk/schem
e/hktr/tr-entity-id ” (for party
using HKTR Entity ID).

e “http://www.fpml.org/ext/is0936
2” (for party using SWIFT BIC).

e “http://www.hkicl.com.hk/schem
e/cicrn” (for party using CI/CR
number)

o “http://www.hkicl.com.hk/schem
e/hkbrn” (for party using Hong
Kong Business Registration
Number).

o “http://www.hkicl.com.hk/schem
e/hktr/user-defined” (for party
using user defined ID).

Masked party is not allowed.

1.6.2 /trieventActivityReport tr:reportingPartyRefer | Reference For events other than Suppress Uncertain 1.1
ence The reporting party that reports for the
actual trade party.

For Suppress Uncertain event

The reporting party that reports the
counter trade party of the target trade to
be suppressed.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.

/tr:eventActivityReport/trire | @href xsd:IDREF The reference to a party. It indicates the reference of the Req.

portingFor/ trrreportingParty
Reference

reporting party block representing the
reporting party. The ID of the party it

references can be one of the following
schemes:

“http:/ /www.fpml.oreg/coding-
scheme/external /is017442” (for
party using LEI).

“http:/ /www.hkicl.com.hk/schem
e/hktr/tr-entity-id ” (for party
using HKTR Entity ID).

“http:/ /www.fpml.ore/ext/is0936
2” (for party using SWIFT BIC).
“http:/ /www.hkicl.com.hk/schem
e/cicrn” (for party using CI/CR
number)

“http:/ /www.hkicl.com.hk/schem
e/hkbrn” (for party using Hong
Kong Business Registration
Number).

Note that the party specified must be a
HKTR participant.
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A4.5 eventActivityReportRetracted Component

The eventActivityReportRetracted component is specifically used to cancel a
“Relink” event for reporting. It cannot be used to cancel a new trade event nor
a post-trade event for reporting.

The structure of eventaActivityReportRetracted block i1s illustrated in the
following diagram.

[ EventActivityReportRetracted
Baze Type | fomlMotificationhessage

© [ fpmkNctificationMessage (extension base)
[S] |:| lessage (extension base)
(@] |:| Document (extension base)

@ @ tributes

hesder |®
—— (@ B ¥alidationmodel

O Ba CorrelationsndOptionalSeguence model

O 3a Correlstionmaodel

parenr ot =lationld

@ B s (Zorrelatic-nld.m-:delIZ|

o @ Q correlationld @

® Ea Souusnce model

2 ma CnBehalfOf model
[eventAdivi‘tyRepor‘tRetraded J

Type EventtctivityReportRetracted

@ [ CnBehalfof

04 partyReference &
9 “ onBehafor 96 —
0.0

aocol ‘R ierence |®

2 Ea fomlPartiesAndaccounts model
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
1 / tr:eventActivityReport | --- It is used specifically to cancel a 0.U
Retracted previously reported “Relink” trade 1.125
event which is unmatched / not yet )
affirmed. It cannot be used to cancel
other trade events.
11 /tr:eventActivityReportRetra | header - A type refining the generic message 0.1
cted header content to make it specific to (1..1)
request messages.
For detailed layout, refer to appendix
A4
1.2 /trieventActivityReportRetra | correlationld xsd:normalized | A unique event reference generated by The correlation Id. must contain the 0.1
cted String (40) the Agent / Reporting Party for each user / agent / HKTR assigned unique | (1..1)

trade event, if applicable. This reference
will be included for event identification
purpose in the HKTR reports and on the
Ul portal.

trade event reference for event
identification purpose.

Version 1.5.3

Page 28




Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A - Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
/trieventActivityReportRetra | @correlationldScheme | xsd:anyURI Correlation Id. Coding Scheme User may specify Agent Event Req.
cted/correlationld Reference (agent only), User Event
Reference (reporting party only) or
HKTR Event Reference.

To specify Agent Event Reference, this
URI must be

“http:/ /www.hkicl.com.hk/scheme/h
ktr/agent-event-ref”.

To specify User Event Reference, this
URI must be

“http:/ /www.hkicl.com.hk/scheme/h
ktr/user-event-ref ”.

To specify HKTR-R system assigned
Event Reference for the previous
submitted trade event, the URI must be
“http:/ /www.hkicl.com.hk/scheme/h
ktr/event-ref”
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Field Field location
Ref.
No.

Field name

Data Type

Description

Usage Rule

Card.

13 /tr:eventActivityReportRetra
cted

onBehalfOf

Indicates which party (and accounts) a
trade is being processed for.

If the request is submitted by the agent
participant, this field is used to specify
the actual reporting party.

If “submittingParty” is different from
“reportingParty” as specified in the
XML block “requestDocumentHeader”
(Refer to appendix A.4.2), it must be
specified with same value as the
“reportingParty” field.

If the party is submitting the request
for itself, this block must be omitted.

The HKTR-R system does not support
reference to an account rather than a

party.

131 /trieventActivityReportRetra
cted / onBehalfOf

partyReference

Reference

The party for which the message receiver
should work.

Only HKTR Entity ID, LEI, SWIFTBIC,
CICR, and BRN are supported. The
party referenced must be a HKTR
participant.

(1.1)

/tr:eventActivityReportRetra
cted/onBehalfOf/ partyRefer
ence

@href

xsd:IDREF

The reference to a party.

It indicates the reference of the party
block representing the actual reporting

party.

Req.
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Field
Ref.
No.

Field location

Field name

Data Type

Description

Usage Rule

Card.

1.5

/tr:ieventActivityReportRetra
cted

party

A legal entity or a subdivision of a legal
entity.

Parties can perform multiple roles in a
trade lifecycle. For example, the principal
parties obligated to make payments from
time to time during the term of the trade,
but may include other parties involved
in, or incidental to, the trade, such as
parties acting in the role of broker,
calculation agent, etc. In FpML roles are
defined in multiple places within a
document.

0.U
(1.50)

/trieventActivityReportRetra
cted/party

@id

xsd:ID

The id uniquely identifying the Party
within the document.

Req.
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Field
Ref.
No.

Field location

Field name

Data Type

Description

Usage Rule

Card.

151

/tr:ieventActivityReportRetra
cted/party

partyld

xsdnormalized
String (255)

A party identifier can be one of the either

¢ Legal Entity Identifier

e HKTR Entity ID

e SWIFT BIC

e Certificate of Incorporation (CI) /
Certificate of Registration (CR)
Number

¢ Hong Kong Business Registration
Number (BRN)

For Party ID SWIFT BIC and BRN, party
should input the first eight digits only
Example

SWIFTBIC: HKMAHKHHXXX should be
inputted as HKMAHKHH

BRN: 12345678 - 000 - 04 - 11 - A should
be inputted as 12345678

For Party ID CICR, party should input all
character(s) and digits

Example

For Local company (CI): Seven digits
such as 9999999

For Non-local company (CR):
Character(s) plus seven digits such as
X9999999 or XX9999999.

Further format, length and value
constraints on different party IDs:

LEI, HKTR Entity ID, SWIFT BIC, CICR,
BRN, User Defined Code:

Please refer to the format field in
“PartyldentifierType” sheet as
stipulated in the worksheet of
“Reporting - Ref - Enumerations and
coding schemes.xIs”.

0.U
(1.15)

/tr:ieventActivityReportRetra
cted/party/partyld

@partyldScheme

xsd:any URI

Party Id. Coding Scheme

If the element is referenced by

“sentTo”, “onBehalfOf” field of

“../ trieventActivityReportRetracted”

or any non-payment related fields (e.g.

trade counterparties), it must be one of

the followings:

e “http://www.fpml.org/coding-
scheme/external /is017442” (for
party using LEI).

Opt.
(Req.)
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Field
Ref.
No.

Field location

Field name

Data Type

Description

Usage Rule

Card.

o “http://www.hkicl.com.hk/schem
e/hktr/tr-entity-id ” (for party
using HKTR Entity ID).

e “http://www.fpml.org/ext/is0936
2” (for party using SWIFT BIC).

o “http://www.hkicl.com.hk/schem
e/cicrn” (for party using CI/CR
number)

o  “http://www.hkicl.com.hk/schem
e/hkbrn” (for party using Hong
Kong Business Registration
Number).

Note that in the submitted document,
exactly one of the above can be
present.

152

/tr:ieventActivityReportRetra
cted/party

partyName

xsdnormalized
String (255)

The party name of the organization. A
free format string.

0.1
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A4.6 NotificationMessageHeader Component

The eventActivityReport and the eventActivityReportRetracted message for
reporting embed a header component of type NotificationMessageHeader with the
following structure.

=) |:| MotificationMeszageHeader

=) |:| MezsageHeader (extension baze)

(—. S messageld |(®

inFepleTo |(®
header |(5A
©) gm MessageHeader model
sertBy |@®
—@e

0. =
serdio @

0. =
oyl @
creationTimestamp |3

—(@)o

expiryTimestamp  |&
implemertsticnSuecification |&

0. = .
partybessaosotormation |3

0. &

deior Signature 13

|
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Field | Field location (relative | Field name Data Type Description Usage Rule Card.
Ref. to
No. /[tr:eventActivityReport)
1 / header - A type refining the generic message 1.1
header content to make it specific to
request messages.
1.1 /header messageld xsd:normalized | A unique identifier generated by the This ID cannot be reused regardless of | 0..1
String Submitting Party for each trade event whether the event request is (1.1)
(40) request. successfully captured or rejected by the
HKTR.
/header/messageld @messageldScheme xsd:any URI Coding Scheme of messageldScheme. The HKTR-R system only supports Opt.

party in coding scheme of
“http:/ /www .hkicl.com.hk/scheme/h

ktr/message-id ”.

If this attribute is not specified, the
above is coding scheme is presumed.
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Field | Field location (relative | Field name Data Type Description Usage Rule Card.

Ref. to

No. /[tr:eventActivityReport)

1.2 /header sentBy xsd:normalized | The unique identifier (within its coding If the element 0.1
String scheme) for the originator of a message “../trieventActivityReport/onBehalfOf | (1..1)
(35) instance. " (Refer to section A.4.4) is not

For Party ID SWIFT BIC and BRN, party
should input the first eight digits only
Example

SWIFTBIC: HKMAHKHHXXX should be
inputted as HKMAHKHH

BRN: 12345678 - 000 - 04 - 11 - A should
be inputted as 12345678

For Party ID CICR, party should input all
character(s) and digits

Example

For Local company (CI): Seven digits
such as 9999999

For Non-local company (CR):
Character(s) plus seven digits such as
X9999999 or XX9999999.

specified, the party is the trade
reporting party. Otherwise, it is the
agent party submitting the request on
behalf of the party specified in the
element.

Further format, length and value
constraints on different party IDs:

LEI, HKTR Entity ID, SWIFT BIC, CICR,
BRN:

Please refer to the format field in
“PartyldentifierType” sheet as
stipulated in the worksheet of
“Reporting - Ref - Enumerations and
coding schemes.xIs”.
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Field
Ref.
No.

Field location (relative
to
/[tr:eventActivityReport)

Field name

Data Type

Description

Usage Rule

Card.

/header/sentBy

@messageAddressSchem
e

xsd:any URI

Coding Scheme of sentBy.

It must be one of the followings:

o “http://www.fpml.org/coding-
scheme/external /is017442” (for
party using LEI).

o “http://www.hkicl.com.hk/schem
e/hktr/tr-entity-id ” (for party
using HKTR Entity ID).

o “http://www.fpml.org/ext/is0936
2” (for party using SWIFT BIC).

e “http:/ /www.hkicl.com.hk/schem
e/cicrn” (for party using CI/CR
number)

o “http://www.hkicl.com.hk/schem
e/hkbrn” (for party using Hong
Kong Business Registration
Number).

Note that the party specified must be a
HKTR participant.

Opt.
(Req)

1.3

/header

creationTimestamp

xsd:dateTime

The date and time (on the source system)
when this message instance was created.

Version 1.5.3

Page 37



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential

A5

AS1

Trade Event Response Document
trdoc:tradeEventResponseDocument

The general structure of the XML request document can be illustrated as follows:

= |:| TradeEventRezponzeDocument

rezponselocumentHeader ]

Type RezponzelocumentHeader

tradeEventRezponzelocument o .
Type TradeEventResponselocument

responselocumentDetails
Type ResponzelocumentDetailz

The root element of a response document is “tradeEventResponseDocument”.
The submitted XML document is consisted of two main components:

. trdoc:responseDocumentHeader (document header block)

The header returns the user’s unique identification carried on the original
request document header. It also carries a system-assigned unique
reference to the document and a file-level error code, if any. For the
detailed layout, refer to A.4.2.

. trdoc:responseDocumentDetails (document detail block)
The Details block contains one or more event request which should be
encoded with FpML’s eventActivityReportStatus or
eventActivityReportException message. For the detailed layout, refer to
appendix A.5.4 (eventActivityReportAcknowledgement) and A.5.5
(eventActivityReportException) respectively.

Note that in case of malformed request file name or malformatted request
file, an empty responseDocumentDetails block will be returned.

For each response, there exists:
° header (FpML response message header)

The standard FpML message header component is fully described in
appendix A.5.2.
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The mapping of message/element encoding to the HKTR-R’s reporting response
types is as follows:

Response Type FpML Message Usage
Successful Data Capturing eventActivityReportStatus
Rejection Response eventActivityReportException
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A5.2 trdoc:responseDocumentHeader Component
= |:| RezponzelocumentHeader

[ fileReference
~

k_T',.r'|:|-E= x=d:normalizedString

Kres-|:H:rns-v|s=l23-|s=nf:rElt'rl:rn1'|rrh=.=s-tam|:r ®
\Typ-e x2d.dateTime

replyToParty

Type Partyid

(©) g ReportingParty. n'n:u:lellZl

e
Type Partyid

requestFieMName J

rezponselocumentHeader
S A
Type RezponselocumentHeader

Type x=d:normalizedString

requestFileReference
Type x=d:normalized StringJ

requestFileCaptureTimestamp ®
Type x=d.dateTime

numitems J

Type x=d.nonNegativelnteger

rezponse
Type Response
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Field | Field location Field name Data Type Description / Usage Rule Card.
Ref.
No.
1 /trdoc:tradeResponseDocum | trdoc:responseDocumentH | --- The header element for storing file-scoped information 1.1
ent eader
1.1 /trdoc:tradeResponseDocum | trdoc:fileReference xsdnormalizedSt | A unique document identifier generated by the HKTR-R system to 1.1
ent/trdoc:responseDocument ring (30) requesting party for reference.
Header
1.2 /trdoc:tradeResponseDocum | trdoc:responseGenerationT | xsd:dateTime The time at which the response file is generated 1.1
ent/trdoc:responseDocument | imestamp
Header
13 /trdoc:tradeResponseDocum | trdoc:replyToParty xsd:normalizedSt | The TR participant who receives the response. Generally speaking, it 1.1
ent/trdoc:responseDocument ring (35) should be identical to the submittingParty specified in the request
Header document.
/trdoc:tradeEventRequestDo | @partyldScheme xsd:any URI It must be one of the followings: Regq.
cument/ trdoc:requestDocum e “http://www.fpml.org/coding-scheme/external /is017442” (for party
entHeader/trdoc:replyToPart using LEI).
y e “http://www.hkicl.com.hk/scheme/hktr/ tr-entity-id ” (for party using
HKTR Entity ID).
e “http://www.fpml.org/ext/is09362” (for party using SWIFT BIC).
e “http://www.hkicl.com.hk/scheme/cicrn” (for party using CI/CR
number)
e “http://www.hkicl.com.hk/scheme/hkbrn” (for party using Hong
Kong Business Registration Number).
Note that the party specified must be a HKTR participant.
14 /trdoc:tradeResponseDocum | trdoc:reportingParty xsdnormalizedSt | The HKTR Entity ID, LEI, SWIFTBIC, CICR, or BRN of the reporting party. | 0..1
ent/trdoc:responseDocument ring (35) The reporting party must be a HKTR participant.

Header
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Field | Field location Field name Data Type Description / Usage Rule Card.
Ref.
No.
/trdoc:tradeEventRequestDo | @partyldScheme xsd:anyURI It must be one of the followings: Req.
cument/ trdoc:requestDocum e “http://www.fpml.org/coding-scheme/external /is017442” (for party
entHeader/trdoc:reportingPa using LEI).
rty e “http://www.hkicl.com.hk/scheme/hktr/tr-entity-id ” (for party using
HKTR Entity ID).
e “http://www.fpml.org/ext/is09362” (for party using SWIFT BIC).
e “http://www.hkicl.com.hk/scheme/cicrn” (for party using CI/CR
number)
e “http://www.hkicl.com.hk/scheme/hkbrn” (for party using Hong
Kong Business Registration Number).
Note that the party specified must be a HKTR participant.
15 /trdoc:tradeResponseDocum | trdoc:requestFileName xsd:normalizedSt | The original request file name submitted by the submitting party. 0.1
ent/trdoc:responseDocument ring (255)
Header
1.6 /trdoc:tradeResponseDocum | trdoc:requestFileReference | xsd:inormalizedSt | The file reference of the original request document. 0.1
ent/trdoc:responseDocument ring (30)
Header
1.7 /trdoc:tradeResponseDocum | trdoc:requestFileCapture xsd:dateTime The timestamp at which the request file is captured. 1.1
ent/trdoc:responseDocument | Timestamp
Header
1.8 /trdoc:tradeResponseDocum | trdoc:numltems xsdnonNegativel | It returns the number of response record to be returned to the user. 0.1
ent/trdoc:responseDocument nteger (3)

Header

If there is no document level exception, the number should be the same as
the number of requests contained in the request document.

If document level exception occurs and the system does not process detail
request, the field will be blank and document level exception information
can be acquired in “reason” block in the same header.
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Field | Field location Field name Data Type Description / Usage Rule Card.
Ref.
No.
1.9 /trdoc:tradeResponseDocum | trdoc:response - The block that is used for holding the result of executing the request and 1.1
ent/trdoc:responseDocument their corresponding reasons for the response.
Header
191 | /trdoc:tradeResponseDocum | trdoc:responseCode xsd:normalizedSt | It carries a success return code if there is no document level exception. If a 1.1
ent/trdoc:responseDocument ring (6) document-level exception occurs, it carries an error code with a reason
Header/trdoc:response description.
User should not mix up this response code with the code returned for
individual trade event detail response. There may be a situation in which
all trade event requests are processed but rejected by the system and this
field will still carry a success return code since no document level exception
occurs.
19.2 | /trdoc:tradeResponseDocum | trdoc:responseDesc xsd:normalizedSt | Reason description corresponding to the reasonCode. 0.1
ent/trdoc:responseDocument ring (1024)

Header/trdoc:response

The field is not present if the reasonCode is success return code.
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AS53 trdoc:responseDocumentDetails Component
=) g ReportingResponseMessage.model
i treventActivityRepo rtStatusE_l@
|:| ResponseDocumentDetails [ = 2
fpmir.eventactivityReportException ’]ﬂ@
Field Field location Field name Data Type Description / Usage Rule Card.
Reference
Number
2 /trdoc:tradeResponseDocumen | trdoc:responseDocumentDe | --- The document detail block embeds detail response message of either | 0..1
t tails type eventActivityReportStatus or eventActivityReportException.
The whole block will be absent if document level exception occurs
since the system cannot proceed to process individual requests in the
request document.
21 /trdoc:tradeResponseDocumen | tr:eventActivityReportStatus | --- Used only if the purpose of the file is “Reporting”. 1.125
t/trdoc:responseDocumentDeta
ils Either a custom eventActivityReportStatus or the FpML
eventActivityReportException message block will be returned.
If the original request is processed successfully, a custom
eventActivityReportStatus message block will be returned.
For detailed format description, refer to appendix A.5.4.
/trdoc:tradeResponseDocumen | @fpmlVersion - The FpML version. For FpML 5.5, the string “5-5” will be returned. Req.
t/trdoc:responseDocumentDeta
ils/ trreventActivityReportStatus
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Field Field location Field name Data Type Description / Usage Rule Card.
Reference

Number

22 /trdoc:tradeResponseDocumen | eventActivityReportExcepti | --- Used only if the purpose of the file is “Reporting”. 1.125

t/trdoc:responseDocumentDeta
ils

on

Either a custom eventActivityReportStatus or the FpML
eventActivityReportException message block will be returned.

If the original request cannot be processed successfully, an FpML
eventActivityReportException message block will be returned

For detailed format description, refer to appendix A.5.5.

/trdoc:tradeResponseDocumen
t/trdoc:responseDocumentDeta
ils/eventActivityReportExcepti

on

@fpmlVersion

The FpML version. For FpML 5.5, the string “5-5” will be returned.

Req.
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AS54 eventActivityReportStatus Component

The structure of eventActivityReportStatus block is illustrated in the following
diagram:
(&) |:| fpml:Responsetessage (extension base)
(O] |:| Meszage (extension baze)

] |:| Document (extension base)

’f——‘—'—'@ aftributes
heacer @
—— 3 Ea “eicslionmodel
Fl
O Ba CorrelationSnoCptionalSeguence modsl

(2 Ea Correlation.model

parert ar. =lationld |

@ 2 B Correlationld.modellz‘

— (@)
Jatiorid
[ EventactivityReportStatus A @ EJ Sond)®

Baze Type fpmlResponzetMessage

® ma Seausnce model

O Ba CnBehalfOf model

© [l OnBehalfOf

partyReference |

0.4
e onBehaliCf 6‘-@
0.
accourcference |

status
Type  fpmlEventStatus

tradeldentifier
Type  fpml: Tradeldentifier

O Ba fomlPartiesSnoscoounts mocel

party  |@®

0.
@e
.-l
acLant (@
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Field Field location Field name Data Type Description / Usage Rule Card.
Reference
Number
1 / trieventActivityReportStat | - 0.0
us (1..125)
11 /tr:eventActivityReportStatus | header - A type refining the generic message header content to make it 0.1
specific to request messages. (1..1)
For detailed layout, refer to appendix A.5.6.
1.2 /trieventActivityReportStatus | correlationld xsd:normalizedStr | A qualified identifier used to correlate between messages. 0.1
ing (40) 1.1)
The HKTR-R system will return the assigned Event Reference.
/tr:eventActivityReportStatus | @correlationldScheme xsd:anyURI Always returns the HKTR-R system assigned event reference Req.
/correlationld under the URI: “http:/ /www.hkicl.com.hk/scheme/hktr/event-
Ld:"
13 /trieventActivityReportStatus | onBehalfOf - Indicates which party (and accounts) a trade is being processed 0.1
for.
If the original request is submitted by an agent on behalf of
reporting party, the field carries the reporting party’s HKTR
Entity Id.
131 /tr:eventActivityReportStatus | partyReference Reference The party for which the message receiver should work. 0.1
/onBehalfOf
/trieventActivityReportStatus | @href xsd:IDREF A reference to a party Req.
/onBehalfOf / partyReference
14 /tr:eventActivityReportStatus | tr:status xsd:normalizedStr | Defines the status of a trade event. 0.1
ing(63)
For the valid values of status, please refer to “EventStatus” as
stipulated in the worksheet of “Reporting - Ref - Enumerations
and coding schemes.xls”
/trieventActivityReportStatus | @eventStatusScheme xsd:any URI Always returns the HKTR-R coding scheme URI for event status: | Opt.

/tr:status

“http:/ /www.hkicl.com.hk/scheme /hktr/reporting /event-
status”
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Field Field location Field name Data Type Description / Usage Rule Card.
Reference
Number
15 /tr:eventActivityReportStatus | tr:tradeldentifier Tradeldentifier. The HKTR-R system will return the TR Trade Reference if the 0.1
Refer to section trade event status is “Completed”.
A.6.3.4.6 for
details.
1.6 /trieventActivityReportStatus | party - A legal entity or a subdivision of a legal entity. 0.U
(0..50)
Parties can perform multiple roles in a trade lifecycle. For
example, the principal parties obligated to make payments from
time to time during the term of the trade, but may include other
parties involved in, or incidental to, the trade, such as parties
acting in the role of broker, calculation agent, etc. In FpML roles
are defined in multiple places within a document.
1.6.1 /tr:eventActivityReportStatus | partyld xsd:normalizedStr | A party identifier, e.g. a S.\W.LE.T. bank identifier code (BIC). 0.U
/party ing (40) (1..15)
The HKTR-R system returns the HKTR-R system’s participant Id.
when referring to the submitting party or the reporting parties of
the original request.
/trieventActivityReportStatus | @partyldScheme xsd:any URI Party Id. Coding Scheme. Opt.
/party/partyld (Req)
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A5.S eventActivityReportException Component

The structure of eventActivityReportException block is illustrated in the
following diagram:

S [ Exception
= |:| Meszsage (extension basze)

= |:| Document (extension hase)
~—TTT1® attributes

headsr |®)

3 §g Weldstion.model

e ; © ga CorrelstionAndOptionalSeguence model
eventiotivityReportException J@'

Type Exception

2 @ Correlationmodel

parenis s eistionld &

@ | (:Drrelatinl'uld.mu:uc;helIZI

o @ ] correlationld &

@ gm Seounaocemodel

2 g Exception.model

= [] Reason
reszonCods |®

loraion @

ressan @—.Eﬂ dezctiption |

validaiizRuleld )@

——@)o
L |®

aditicnallsta |®
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Field Field location Field name Data Type Description / Usage Rule Card.
Reference
Number
2 / eventActivityReportExcep | - 0.0
tion (1..125)
21 /eventActivityReportExceptio | header - A type refining the generic message header content to make it 0.1
n specific to request messages. (1.1)
For detailed layout, refer to appendix A.5.6.
22 /eventActivityReportExceptio | correlationld xsd:normalizedStr | A qualified identifier used to correlate between messages. 0.1
n ing (40)
The HKTR-R system will return the assigned Event Reference.
Under critical exception that the correlation Id of the original
request cannot be acquired, there will be no values for this
element.
/eventActivityReportExceptio | @correlationldScheme xsd:any URI Always returns the HKTR-R system assigned event reference Regq.
n/correlationld under the URI: “http:/ /www.hkicl.com.hk /scheme/hktr/event-
Ld:"
23 /eventActivityReportExceptio | reason - An instance of the Reason type used to record the nature of any 0.U
n errors associated with a message. (1..20)
231 /eventActivityReportExceptio | reasonCode xsd:normalizedStr | A machine interpretable error code. 0.1
n/reason ing (6) (1..1)
Note that the HKTR-R system will return HKTR-R-specific error
code, instead of the FpML standard codes
/eventActivityReportExceptio | @reasonCodeScheme xsd:any URI Always returns the HKTR-R coding scheme URI for reason code: | Opt.
n/reason/reasonCode “http:/ /www.hkicl.com.hk/scheme/hktr/reporting /reason-
code”.
232 /eventActivityReportExceptio | description xsd:string (1024) Plain English text describing the associated error condition 0.1

n/reason
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A.5.6 ResponseMessageHeader (for Reporting) Component

eventActivityReportStatus or eventActivityReportException message embeds a
common header component (ResponseMessageHeader) with the following structure.

= |:| ResponseMessageHeader

= |:| MessageHeader (extension base)

/—. o messageld |

inReplyTo &
header |CH
. = pm MeszageHeader mocdel

sentBy |3
. = Lo sendTo B
co o |5
creationTimestamp |
expirvTimestamp |5
implemertsion specification (@
partybez==zgelformation &)

dhsic; Tigoature 13
|
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Field Field location (relative to | Field name Data Type Description / Usage Rule Card.
Reference [trieventActivityReportStatu
Number s or
/eventActivityReportExcepti
on)
1 / header - A type refining the generic message header content to make it 1.1
specific to request messages.
11 /header messageld xsd:normalized | A unique identifier (within its coding scheme) assigned to the 0.1
String (40) message. (1.1)
It is the unique response ID generated by HKTR-R system.
/header/messageld @messageldScheme xsd:any URI The HKTR-R system only supports party in coding scheme of Regq.
“http:/ /www.hkicl.com.hk/scheme/hktr/message-id ”.
1.2 /header inReplyTo xsd:normalized | A copy of the unique message identifier (within its own coding 0.1
String (40) scheme) to which this message is responding,. (1.1)
It is the message ID specified by user on the request message
corresponding to this response.
In case of the request message is not well-formed, an empty tag of
inReplyTo would be presented.
/header/inReplyTo @messageldScheme xsd:any URI The HKTR-R system only supports party in coding scheme of Regq.
“http:/ /www.hkicl.com.hk/scheme/hktr/message-id ”.
13 /header sentBy xsd:normalized | The unique identifier (within its coding scheme) for the originator | 0..1
String (35) of a message instance. In HKTR-R, it must be “HKTR”. (1.1)
/header/sentBy @messageAddressScheme | xsd:anyURI As the message must be from HKTR, the URL must be: Opt.
e  “http://www.hkicl.com.hk/scheme/hktr/hktr ” (Req.)
14 /header sendTo xsd:normalized | A unique identifier (within its coding scheme) indicating an 0.U
String (35) intended recipient of a message. In HKTR-R, it must be the (1.1)

submitting party of the request.
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Field Field location (relative to | Field name Data Type Description / Usage Rule Card.
Reference [trieventActivityReportStatu
Number s or
/eventActivityReportExcepti
on)
/header/sendTo @messageAddressScheme | xsd:anyURI It must be one of the followings: Opt.
e “http://www.fpml.org/coding-scheme/external /iso17442” (Req.)
(for HKTR entity using LEI).
e “http://www.hkicl.com hk/scheme/hktr/tr-entity-id ” (for
HKTR entity using HKTR Entity ID).
e “http://www.fpml.org/ext/is09362” (for HKTR entity using
SWIFT BIC)
e “http://www.hkicl.com.hk/scheme/cicrn” (for HKTR entity
using “Certificate of Incorporation” (CI) or “Certificate of
Registration” (CR) Number)
e “http://www.hkicl.com.hk/scheme/hkbrn” (for HKTR entity
using Hong Kong Business Registration Number)
15 /header creationTimestamp xsd:dateTime The date and time (on the source system) when this message 0.1
instance was created. (1.1)
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A.6 FpML structures for reporting purpose

In this section, the FpML structures for reporting purpose will be briefly described.
As described in section A.4.4, the structures described in this section will mainly be
present within the “eventActivityReport” element for reporting purpose.
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A.6.1

Reporting - Trade Events

Under the “reporting” paradigm, the events defined are “New Trade”,
“Amendment”, “Termination”, “Withdrawal”, “Quit” (proprietary), “Backloading”
(proprietary), “Relink” (proprietary) and “Suppress Uncertain” (proprietary).

newy Trade

Type MewTrade

!

-
atmendment
\_T':."FIE TradeAmendmertContent

-
termination
\_T':.fpe TradeMationalChange

wyithoraweal
Type Withdrawal

!

uit
Type Guit

hackloading
\_T':."FIE EBackloading

relink

Type Relink

g

-
suppressUncertain
k_T':.-'pe SuppressUncertain
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A.6.1.1 Reporting - New Trade

The newTrade element embeds the FpML fpml:Trade type element followed by
HKTR-R system’s proprietary elements: e.g. specialTermsIndicator, etc. To use
these proprietary elements, one should use the “tr:newTrade” element in
substitution of FpML standard “additionalEvent” element.

~ |:| Toml AdditionalEvert (extension baze)

fpmltrade L&

rtradEF'artw
(=M \_T':.fpe Tl PartyReference

[ MewTrade
Easze Type fpml AdditionalEvent

(tradeP‘arWE
k_T':.-'pe fpml:PartyReference

utilincicator
C &
k_T':.-'pe xad boolean

specialTermsindicator

Type  =zadboolean

hilsteralComments

Type =zdstring

partyEvertinformation @
Type PartyEvertinformation
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Field Field location (with root Field name Data Type Description Card.
Reference being the “NewTrade”-typed
Number element)
1 /trmewTrade trade Trade. Refer to section A full description of the trade content. 1.1
A.6.2 for details.
2 /trmewTrade/ tr:tradePartyl Reference Trade Party 1 means one of the counterparties to the 1.1
transaction.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/trmewTrade/tr:itradePartyl @href xsd:IDREF Reference to a party. Regq.
3 /trmewTrade/ tr:itradeParty2 Reference Trade Party 2 means one of the counterparties to the 1.1
transaction other than Trade Party 1.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/trmewTrade/tr:itradeParty2 @href xsd:IDREF Reference to a party. Regq.
4 /trmewTrade/ trutilndicator xsd:boolean To indicate whether a Unique Swap Identifier (USI) exists for | 1..1
the trade. The USI refers to the unique transaction identifier
reportable under the mandatory reporting requirements in
the US pursuant to the Dodd-Frank Act.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.3.4.6 for details.
5 /trmewTrade/ trispecialTermsIndic | xsd:boolean To indicate whether the transaction includes any core 0.1
ator economic terms that materially affect the pricing of the
transaction.
6 /trmewTrade/ tr:bilateral Comment | xsd:string(255) A bilaterally agreed transaction identifier which is unique, 0.1
s shared and paired between the two counterparties, where
there is no USI and UTI-TID.
7 /trmewTrade/ tripartyEventInform | PartyEventInformation. A structure for storing event specific information for a trade 1.1
ation Refer to section A.6.3.4.7 party.
for details.
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A.6.1.2

Reporting - Amendment

The trade amendment event has a simple structure. It essentially contains:

e The whole amended trade representation (note that the use of

tradeldentifier is insufficient for providing the amended trade)

The agreement date of the amendment event
* An optional payment that may be made in settlement of the amendment

event.

e (Custom reporting fields

To wuse

these proprietary elements,

one should override

the default

TradeAmendmentContent type with “tr:TradeAmendmentContent” type using

the xsi:type declaration.

Please note that there are non-amendable fields for each product. For the list of
non-amendable fields, please refer to section A.6.5.

[] TradeAmendmentContent
Base Type fpmlTradeAmendmentContent

© @

fpml: TradeAmendmentContent (extension base)

('_HG) [] AbstractEvent (extension base)

trade |@

@ @a AgresmentindEffectiveDates model

agreementDate |@®

& executionDateTime |

effectiveDate |

s TradeAlerationPayment.madel

tradeParty1 ®
Type fpmlPartyReference
tradeParty2 ®
Type fpmlPartyReference
utiindicator
®
Type xsdboolean

speciallermsindicator

Type xsd:boolean

bilateralComments

Type xsd:string

partyEventinformation ®
Type PartyEventinformation
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeAmendmentContent
"-typed element)
1 / trade Trade. Refer to section A.6.2 | A full description of the amended trade. 1.1
for details.
2 / agreementDate xsd:date The post-trade event trade date (i.e. the date of agreeing the 0.1
post-trade event). (1.1)
3 / executionDateTime xsd:dateTime Post trade event trade date and time as in Coordinated 0.1
Universal Time (UTC) of Hong Kong zone (UTC+8:00).
4 / effectiveDate xsd:date The effective date of the post-trade event. 0.1
6 / tr:tradePartyl Reference Trade Party 1 means one of the counterparties to the 1.1
transaction.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/ tritradePartyl @href xsd:IDREF Reference to a party. Req.
7 / tr:tradeParty?2 Reference Trade Party 2 means one of the counterparties to the 1.1
transaction other than Trade Party 1.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/tr:tradeParty2 @href xsd:IDREF Reference to a party. Req.
8 / tr:utilndicator xsd:boolean To indicate whether a Unique Swap Identifier (USI) exists for | 1..1
the trade. The USI refers to the unique transaction identifier
reportable under the mandatory reporting requirements in
the US pursuant to the Dodd-Frank Act.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.3.4.6 for details.
9 / tr:ispecialTermsIndic | xsd:boolean To indicate whether the transaction includes any core 0.1
ator economic terms that materially affect the pricing of the
transaction.
10 / tr:bilateral Comment | xsd:string(255) A bilaterally agreed transaction identifier which is unique, 0.1
s shared and paired between the two counterparties, where
there is no USI and UTI-TID.
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeAmendmentContent
"-typed element)
11 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a trade 1.1
ation Refer to section A.6.3.4.7 for | party.

details.
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A.6.1.3 Reporting - Termination

Different from trade amendment event, for trade termination event, it is allowed
to use a tradeldentifier to reference a previously reported trade. The
agreementDate is the date on which the parties enter into the termination
transaction, whereas the effectiveDate is the date on which the termination
becomes effective. Again, an optional payment may be made in settlement of the
termination event.

Depending on the type of the product, different fields are used in terminating the
trade, as depicted in the following table:

Product taxonomy Applicable field(s) for terminating
the product

All supported Interest Rate products except | - changeInNotional Amount

Exotic products - outstandingNotional Amount

All supported Foreign Exchange products | - changeInNotional Amount

except Exotic products - outstandingNotional Amount

Equity:Option:PriceReturnBasicPerformance | - changeInNumberOfOptions
- outstandingNumberOfOptions

Equity:Swap:PriceReturnBasicPerformance | - changeInNotional Amount

- outstandingNotional Amount
Equity:Swap:ParameterReturnVariance - changeInNotional Amount

- outstandingNotional Amount
Equity:Swap:ParameterReturnDividend - changeInNumberOfUnits

- outstandingNumberOfUnits

In all the above cases, the amount of termination should be specified in
“changeln~" fields, whereas the remaining amount of termination after the
termination should be specified in “outstanding~" fields.

As this event is now extended with proprietary fields for trade repository
reporting purpose, one should override the default TradeNotionalChange type
with “tr:TradeNotional Change” type using the xsi:type declaration.
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termination

Type TradeNotionalChange

Je

[] TradeMotionalChangs
Base Type fpmlTradeNoticnalChange

= |:| fpml TradeNotionalChange (extension base)
)] |:| TradeChangeBase (extension baze)

@ [] AbstractEvent (extension baze)

EJ 0..20 eventidentifier |®

tradeldentifier

@

origin={T-ade (&

© aa AgreementAndEffectiveDates. model

agreementDate |

Eh (&) executionDateTime |

effectiveDate |

(2 Em TradesterationPayment mudel

F@ o) Lot paymer: (@

(©) gm TradeNotionalChange.model
0.0
&
0..oa
—®o@e
&) —@)o

1..00 *
\—m| =izeThz=age @
e

partyEventin formation
Type PartyEventinformation

changelnMotionaldmount |®
outstandinghotional&mount |
changeinNumberOfOptions |®
outstandingNumberQ fOptions |®
changenNumberdfUnits (&

outstandingMumberQ funits &

Version 1.5.3

Page 62



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
1 / tradeldentifier Tradeldentifier. Refer to The trade identifier of the trade that is being terminated. 1.1
section A.6.3.4.6 for details.
2 / agreementDate xsd:date The post-trade event trade date (i.e. the date of agreeing the | 0..1
post-trade event). (1.1)
3 / executionDateTime xsd:dateTime Post trade event trade date and time as in Coordinated 0.1
Universal Time (UTC) of Hong Kong zone (UTC+8:00).
4 / effectiveDate xsd:date The effective date of the post-trade event. 0.1
/ (branching)? The choose-1-out-of-2 branching between notional amount | 0..1
and number of options.
Note that this branch is optional.
6 / changelnNotionalA | - Either 0.U
mount (/ changeInNotional Amount and / or 0.2)
/outstandingNotional Amount)
or (0..2 for
(/ changeInNumberOfOptions and/or IR swap
/ outstandingNumberOfOptions) and
or swaption;
(/ changeInNumberOfUnits and / or 0..1 for
/outstandingNumberOfUnits) other
products)

Specifies the fixed amount by which the Notional Amount
changes.

For IR products, this is the change in notional amount for
single currency products or the change in either notional
amount 1 or notional amount 2 for cross currency and
swaption products.

For FX product, this field can be filled with either the

! This is not a real XML element. It is specified here to show the whole choose-1-out-of-2 branching is optional.
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Field
Reference
Number

Field location (with root
being the
“TradeNotionalChange”-
typed element)

Field name

Data Type

Description

Card.

payment  amount of  exchangeCurrencyl or
exchangeCurrency?2.

For EQ products, this field is applicable to Equity Swap
and Variance Swap only.
e  For Equity Swap, this field refers to the change in
deal notional amount.
e  For Variance Swap, this field refers to the change
in variance amount.

For IR swap and swaption products, the occurrence of this
element is at most 2, while for all other applicable products,

the occurrence of this element is at most 1.

A non-negative value should be used for HKTR-R system.

6.1

/changeInNotional Amount

currency

Scheme: Currency
(xsd:normalizedString (3))

The currency in which an amount is denominated.

/changeInNotional Amount/c
urrency

@currencyScheme

xsd:anyURI

The code representation of a currency or fund. By default it
is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www . fpml.org/ext/is04217-2001-08-15

6.2

/changeInNotional Amount

amount

xsd:decimal (20,10)
(non-negative)

The monetary quantity in currency units for each product.

—

/

outstandingNotional
Amount

Either

(/ changeInNotional Amount and / or
/outstandingNotional Amount)

or

LclE -

= em e
=

(2.2 for
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
(/ changeInNumberOfOptions and/ or IR swap
/outstandingNumberOfOptions) and
or swaption;
(/ changeInNumberOfUnits and / or 1.1 for
/outstandingNumberOfUnits) other
products)
Specifies the Notional amount after the Change, if
applicable. (2.2 for
FX
For IR products, this is the change in notional amount for | products)

single currency products or the change in either notional
amount 1 or notional amount 2 for cross currency and
swaption products.

For FX Forward and NDF, this field refers to the
exchangeCurrencyl or exchangeCurrency2.

For FX Option and NDO, this field refers to the
putCurrency Amount or callCurrency Amount.

For EQ products, this field is applicable to Equity Swap,
Variance Swap and Dividend Swap only.
e For Equity Swap, this field refers to the
outstanding deal notional amount.
e For Variance Swap, this field refers to the
oustanding variance amount.

For IR swap and swaption products, the occurrence of this
element must be 2, while for all other applicable products,
the occurrence of this element must be 1.

Note that the currency in changelnNotionalAmount
element and that in outstandingNotional Amount element
should be consistent.
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
A non-negative value should be used for HKTR-R system.
71 /outstandingNotional Amoun | currency Scheme: Currency The currency in which an amount is denominated. 0.1
t (xsd:normalizedString (3)) (1.1)
/outstandingNotional Amoun | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
t/currency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix N Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
7.2 /outstandingNotional Amoun | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
t (non-negative) (1.1)
8 / changeInNumberOf | xsd:decimal (20,10) Either 0.1
Options (/ changeInNotional Amount and / or

/outstandingNotional Amount)

or

(/ changeInNumberOfOptions and/ or
/outstandingNumberOfOptions)

or

(/ changeInNumberOfUnits and / or
/outstandingNumberOfUnits)

Specifies the fixed amount by which the Number of
Options changes, if applicable.

For EQ products, this field is applicable to Equity Option
only.

A non-negative value should be used for HKTR-R system.
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Field
Reference
Number

Field location (with root
being the
“TradeNotionalChange”-
typed element)

Field name

Data Type

Description

Card.

/

outstandingNumber
OfOptions

xsd:decimal (20,10)

Either

(/changeInNotional Amount and/ or
/outstandingNotional Amount)

or

(/ changeInNumberOfOptions and/ or
/outstandingNumberOfOptions)

or

(/ changeInNumberOfUnits and / or
/outstandingNumberOfUnits)

Specifies the Number of Options after the Change, if
applicable.

For EQ products, this field is applicable to Equity Option
only.

A non-negative value should be used for HKTR-R system.

10

changeInNumberOf
Units

xsd:decimal (20,10)

Either

(/ changeInNotional Amount and/ or
/outstandingNotional Amount)

or

(/ changeInNumberOfOptions and/ or
/outstandingNumberOfOptions)

or

(/ changeInNumberOfUnits and / or
/outstandingNumberOfUnits)

Specifies the fixed amount by which the Number of Units
changes.

For EQ products, this field is applicable to Equity Dividend
Swap only.

A non-negative value should be used for HKTR-R system.

0.1
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Field
Reference
Number

Field location (with root
being the
“TradeNotionalChange”-
typed element)

Field name

Data Type

Description

Card.

11

/

outstandingNumber
OfUnits

xsd:decimal (20,10)

Either

(/ changeInNotional Amount and / or
/outstandingNotional Amount)

or

(/ changeInNumberOfOptions and/ or
/outstandingNumberOfOptions)

or

(/ changeInNumberOfUnits and / or
/outstandingNumberOfUnits)

Specifies the Number of Units after the Change, if
applicable.

For EQ products, this field is applicable to Equity Dividend
Swap only.

A non-negative value should be used for HKTR-R system.

(1.1)

12

tr:partyEventInform
ation

PartyEventInformation.
Refer to section A.6.3.4.7 for
details.

A structure for storing event specific information for a
trade party.

1.1
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A.6.14 Reporting - Withdrawal
A HKTR extended event to handle trade withdrawal requests. One should override the default Withdrawal type with
“tr:Withdrawal” type using the xsi:type declaration.
= |:| Tpmlwithdravval (extension base)
0. =
party Tradeldertifisr |
effertivalate |
@o T
reguesicdaction |®
Withoraual
= = LI — @
EBaze Type fpmldWWithdraseal #
partyEventinformation
Tywpe PartyEvertinformsation
Field Field location (with root Field name Data Type Description Card.
Reference being the “Withdrawal”-
Number typed element)
1 / partyTradeldentifier | Tradeldentifier. Refer to | The trade identifier of the trade that is being withdrawn. 0.U
section A.6.3.4.6 for details. (1.1)
2 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a | 1.1
ation Refer to section A.6.34.7 for | trade party.
details.
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A.6.1.5 Reporting - Quit
A proprietary event dedicated to handle trade quitting. To use this proprietary event, one should use the “tr:quit” element in
substitution of FpML standard “additionalEvent” element.
Quit
o
Basze Type fpmlAdditionalEvent
|:| fpmil. AdditionalEvent (extenzion baze)
tradeldentifier ®
Type fpmlPartyTradeldentifier
quit
: =
Type Cuit partyEventinformation ®
Type PartyEventinformation
(@ Substitution Group
Field Field location (with root Field name Data Type Description Card.
Reference being the “Quit”-typed
Number element)
1 / tradeldentifier Tradeldentifier. Refer to | The trade identifier of the trade that is being quitted. 1.1
section A.6.3.4.6 for details.
2 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a trade | 1..1
ation Refer to section A.6.34.7 for | party.
details.
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A.6.1.6 Reporting - Backloading
A proprietary event dedicated to handle trade back-loading. To use this

proprietary event, one should use the “tr:backloading” element in substitution of
FpML standard “additionalEvent” element.

~— |:| fpml: AdditionalEvent (extension base)

famltrade |

ftradeF'artw ]

Type fpmlPartyReference
[] Backloading o y - B L
Baze Type fpmlAdditionalEvent KtradeParﬁ-‘?
kT':.fpe fpmnl PartyReference

backloadingDate
Type x=ddate @
@ o

utindicator ] ®

kTy'pe e baolean

specialTermsindicatar

Type  xadboolean

bilateralComments

Type x=dstring

pattyEventinfarmation ®
Type PartyEventinformstion
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Backloading”-
Number typed element)
1 / trade Trade. Refer to section A.6.2 | A full description of the trade to be backloaded. 1.1
for details.
2 / tr:tradePartyl Reference Trade Party 1 means one of the counterparties to the 1.1
transaction.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/tr:tradePartyl @href xsd:IDREF Reference to a party. Regq.
3 / tr:tradeParty?2 Reference Trade Party 2 means one of the counterparties to the 1.1
transaction other than Trade Party 1.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/tr:tradeParty?2 @href xsd:IDREF Reference to a party. Regq.
4 / tr:backloadingDate xsd:date The date of the trade snapshot being reported. 1.1
5 / tr:utilndicator xsd:boolean To indicate whether a Unique Swap Identifier (USI) exists for | 1..1
the trade. The USI refers to the unique transaction identifier
reportable under the mandatory reporting requirements in
the US pursuant to the Dodd-Frank Act.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.3.4.6 for details.
6 / tr:ispecialTermsIndic | xsd:boolean To indicate whether the transaction includes any core 0.1
ator economic terms that materially affect the pricing of the
transaction.
7 / tr:bilateral Comment | xsd:string(255) A bilaterally agreed transaction identifier which is unique, 0.1
s shared and paired between the two counterparties, where
there is no USI and UTI-TID.
8 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a trade | 1..1
ation Refer to section A.6.34.7 for | party.

details.

Version 1.5.3

Page 72



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5

Confidential

A.6.1.7 Reporting - Relink
Relink trade event is used to break, reform the linkage of trades. To use this proprietary event, one should use the “tr:relink”
element in substitution of FpML standard “additionalEvent” element.
Relink
o U
Baze Type | fpmirAdditionalEvent
~— |:| fpmir.AdditionalEvent (extension baze)
refinkFrom
Type fpmirTradeldentifier
redink . relinkTo
Type Relink o Type fpmirTradeldentifier
partyEventinformation
Type PartyEventinformation
(© Substitution Group
Field Field location (with root Field name Data Type Description Card. Match.
Reference being the “Relink”-typed field
Number element)
1 / trirelinkFrom Tradeldentifier. Refer to | This field is used to relink two Mis-Linked Trades | 1..1 1D
section A.6.3.4.6 for details. | by using each party's HKTR trade reference.
2 / trirelinkTo Tradeldentifier. Refer to 0.1 1D
section A.6.3.4.6 for details. | The two reporting parties should bilaterally agree
with each other on the input sequence of "Relink
From" and "Relink To", as each of the two fields
must exactly match with counterparty. Different
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Field Field location (with root Field name Data Type Description Card. Match.
Reference being the “Relink”-typed field
Number element)
input sequence by the two reporting parties will
arise event unmatch.
For Example:
Mis-linked Trade Corrected Trade
Party A PartyB Party A PartyB
TRal TRb1 TRal ¢—— TRb1
TRa2 TRb2 TRa2 TRb2
Example of Relink (Accepted event)
Relink Request by | Relink Request by
Party A: Party B:
Relink From - TRal Relink From - TRal
Relink To - TRbl Relink To - TRbl
Example of Relink (Rejected event)
Relink Request by | Relink Request by
Party A: Party B:
Relink From - TRal Relink From - TRb1
Relink To - TRbl Relink To - TRal
For the above “accepted-event” example, the two
trades with trade references TRa2 and TRb2 will
then become unlinked and undergo linking in the
system day-end process.
Note: If the “relinkTo” field is missing, the trade
reference inputted in "relinkFrom" field would be
marked as single-sided trade.
(Assuming that the events submitted by both
parties are exactly matched).
2 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information | 1..1
ation Refer to section A.6.3.4.7 for | for a trade party.

Version 1.5.3

Page 74




Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Field location (with root Field name Data Type Description Card. Match.
Reference being the “Relink”-typed field
Number element)

details.
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A.6.1.8 Reporting - Suppress Uncertain
Suppress Uncertain trade event is used to control the display of the uncertain unlink trade in the Participant Uncertain Unlink
Report. To use this proprietary event, one should use the “tr:suppressUncertain” element in substitution of FpML standard
“additionalEvent” element. This event is allowed only when Reporting Party is an overseas incorporated Al.
[ SuppressUncertain
Baze Type | fpml AdditionalEvert
e |:| foml: AdditionalEvent (extension base)
[ traceld
race
@
kT\y'pe fpml: Tradeldentifier
.
; supprezzUncetainindicator
suppressUncertain > . . J ®
Type Suppresslncertsin L Type  xadhaolean
Kpartx).fEmantlnfu:urma’ciu:un
k_T*:.-'pe PartyEventinformation
X Substitution Group
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “SuppressUncertain”-typed
element)
1 / tr:itradeld Tradeldentifier. ~Refer to | Unique trade reference generated by HKTR-R | 1.1

section A.6.3.4.6 for details.

system on the target trade.

This is used to correlate the Suppress Uncertain
request to the trade submitted by counterparty.
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Field Field location (with root Field name Data Type Description Card.

Reference being the

Number “SuppressUncertain”-typed

element)

2 / trisuppressUncertainIndicator | xsd:boolean If this field is “true”, the counterparty's trade will be | 1..1
removed from the Participant Uncertain Unlink
Report.
If this field is “false”, the counterparty's trade will
reappear in the Participant Uncertain Unlink Report.
Remarks: The linking status of counterparty's trade
will NOT be affected by this event request.

3 / tr:party EventInformation PartyEventInformation. A structure for storing event specific information for | 1..1

Refer to section A.6.3.4.7 for
details.

a trade party.
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A.6.2

trade
&)
Type Trade

Reporting - Trade

A simplified representation of selected FpML elements for the “Trade” element is
briefly illustrated as follows:

S [ Trade
r-—'-—*@ attributes
0.2
0.

0.2

tradeHeader

Type TradeHeader
product 1E)
(2]

cthorPartyPayrnent
Tyne  Payment

brokerPartyReference
Type PartyReference
D Em Calculationagert mocdel
El
calculationdgent
Type Calculationg.gernt
(#)o
calculation&gentBusinessCenter

Type BusinessCenter

. © 0.2 | dewerminingParts,

Type PartyRefersnce

barne; Determinstiongent
Type FartyReference

hedgingParty
Type PartyReference

callateral

Type Collatersal

documentation

Type Documentation

governinglawy

Tyne  GoverningLaw

glliczations

Type  Allocaticns
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The “tradeHeader” element in “Trade” element can be expanded as follows:

0.
tradeHeader E! (]

& [ TradeHeader

party Tradeldertifier JE}

party Tradelnformation J@

tradelste |5
clearsanate |3

The “partyTradelnformation” element in ‘“TradeHeader” element can be
expanded to the following structure.

Note that there are customized elements inside this structure. To use these
customized elements, user should override the default PartyTradeInformation
type with “tr:PartyTradeInformation” type using the xsi:type declaration.

Refer to A.8 for the detail of a typical usage of partyTradelnformation blocks.

Many HKTR-extended fields in partyTradelnformation of FpML 5.2 have now
standard representation in FpML 5.5. The following table summarizes the
difference in these fields between FpML 5.2 and FpML 5.5.

/relatedParty /role equals to
“ClearingBroker”

Field FpML path relative to FpML path relative to
partyTradeInformation block in FpML | partyTradeInformation block in FpML
5.2 5.5

Clearing /tr:clearing /intentToClear

Central Counterparty ID | /relatedParty/partyReference /relatedParty / partyReference
with coding scheme of with coding scheme of
/relatedParty/role equals to /relatedParty /role equals to
“ClearingService” “ClearingOrganization”

Clearing Broker / /relatedParty/ partyReference /relatedParty / partyReference

Counterparty Clearing

Broker with coding scheme of with coding scheme of

/relatedParty /role equals to
“ClearingFirm”

Settlement Agent of Trade | /tr:settlementAgent /relatedParty / partyReference

Party / Settlement Agent

of Counter Trade Party with coding scheme of
/relatedParty /role equals to
“SettlementAgent”

Submission Timestamp /tr:itradeProcessingTimestamps/ tr:submi | /timestamps/submittedForClearing

for Clearing ssionTimestampForClearing

Clearing Timestamp /tr:itradeProcessingTimestamps/tr:cleari | /timestamps/cleared

ngTimestamp
Collateralized /tr:collateralizationType /collateralizationType
Verification Type / tr:verificationMethod / verificationMethod
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= |:| fomlPartyTradelnformation (extension hase)

O ga PartyAndfccountReferences model

‘3

refatedParty |@

partyReference |

ACCOUNTC: Srence @

reportingRole |®
de=criztion |®

gnﬂ ®
relaterSLzin=ssUnit @
relatecmsrson }@
is}.ccu- it -gHerdge @
F:atcgnry @

trader @
gxectﬂionDa‘feTime |®
timestamps .«'®
internTzlocste )@

. o alloceiic Status 1@

intertToClear &

cleariroSistus @
collaterslizationType (@
collste: 3'=urtfolio |

reponi g egime |&

(B)o

nonSrasazrdTerms (@

endUs=rCxcaption &

endUserEx eptiorheclaration |®

offMa;natPrice |®

laroeSi 2Trade @

executonlvpe &
[ PartyTradeinfarmation - ’

Baze Type fpmlPartyTradelnformation execubon’yaneType |

verificationtethod @

confirmeticomeathod &
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speciallerms

Type xsd:string

cleared

Type xsd:boolean

counterpartyOrigin
Type CounterpartyOrigin

parentOriginator

Type fpmlPartyReference

parentCounterparty
Type fpmlPartyReference

industrialSector

Type

IndustrialSector

clearingExemption

Type xsd:boolean

referenceBranch

Type xsd:string

maintenancelargin

Type fpmlNonNegativeMoney

variationlargin

Type fpmlNonNegativeMoney

priceMotation

Type PriceNotation

remarks1

Type x=dnormalizedString

remarksz2

Type xsdnormalizedString

COMPression

Type xsdboolean

offshoreCurrencyindicator

Type xsdnormalizedString
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The element “timestamps” can be further expanded as follows:

= |:| TradeProceszingTimestamps
orderErisred @
orderSuimitted  |[&
publici-,R\;;:unrted. |®
publicrepait ipdated |
ponnub!iuiyﬁspnr‘ted @
r!cunpunli-,. ZoorHopdated ‘.@
submittens o Cunfirmation ) ®
updstenrorCo dirmation &
timestamps E)—.@
' u:u:unfirmed. : &
subittedFarClearing |®
updstedt i Ciearing . L]
cleared |
gllu:u:atlr*:.s?llbm'rtted @
gllucaflnr.;Updated " @
allocationsomeleted  |E

timeztamp |3

The element “priceNotation” can be further expanded as follows:

priceType

Type xadnormalized=tring

| [ Pricehctation |E‘J—.E]

price

Type xadnormalized=tring
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The “product” element in ‘“Trade” element can be substituted by the elements of “Product” type, which is described in section A.6.3.

The “collateral” element in “Trade” element can be expanded as follows. Note that as there are customized elements inside the
structure, user should override the default Collateral type with “tr:Collateral” type using the xsi:type declaration.

= |:| fpml.Collateral (extension base)

= [] IndependentAmount
2 3 PayerReceiver.model

payerPartyReference |(@

payerAccouniReference |(®

@o

receiverk-ri;yReerence |

receiveract.uReference |@

EJ independentAmount j@—.@ © [ PaymentDetai

= |:| PaymentBase (extension base)

(O] sttributes

paymentDetail |G
[] Colateral ol - payreiitate |®

'9 l » l o P-ayrnentRulej!@

paymentAmount |

Base Type fpmlCollateral

linkedind denta t
@ e O——® [] fomlindependentAmount
Type fpmlindependentdmount
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The “documentation” element in “Trade” element can be expanded as follows. Note that as there are customized elements inside the
structure, user should override the default Documentation type with “tr:Documentation” type using the xsi:type declaration.

[] Documentation

Baze Type fpmir.Documentation

=) |:| fpmir:Documentation (extension baze)

E’

& [ ] MasterAgreement

masterAgreementType )@

masterAgreement E!E! masterAgreementVersion J@

masterAgreementDate |®

masteri.c: firmation J@

(B)e

contractualDefinitions JG}

brokerC<rirmation |

contractra:Teoncsepnlement J@

contraciuals atr'[x_/] (]

creditSimysraoreement J@

mazterSupplementDate
Type x=ddate
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Below are the detailed elements descriptions for the “Trade” element:

Field Field location (Relative to Field name Data Type Description Card.

Reference “Trade” element)

Number

1 / tradeHeader - The information on the trade which is not product specific, | 0..1

e.g. trade date. (1.1)

11 /tradeHeader partyTradeldentifier PartyTradeldentifier. Refer | The trade reference identifier(s) allocated to the trade by 0.U

to section A.6.3.4.6 for the parties involved. (1..20)
details.

1.2 /tradeHeader partyTradeInformation | --- Additional trade information that may be provided by each | 0..U

involved party. 2.2)
In HKTR-R, two party trade information blocks from the

trade parties are expected.

They represent the trade information of the trade party and

its counterparty.

121 /tradeHeader/partyTradelnf | partyReference Reference Reference to a party. 0.1
ormation (1.1)
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Req.
ormation/ partyReference

122 /tradeHeader/partyTradelnf | relatedParty - Identifies a related party performing a role within the 0.U
ormation transaction. (0..10)

1221 /tradeHeader/partyTradelnf | partyReference Reference Reference to a party. 0.1
ormation/relatedParty (1.1)

For the “ConfirmationPlatform” role, the partyReference
must point to a CP partyld.

As a side note, the field cardinality requirement for CP
trade reference depends on the party code of the
Confirmation Platform (CP partyId). Please refer to
A.6.34.6 for further details.

For the “ClearingOrganization” role, the partyReference
must point to a CCP partyld.
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
For the “CounterpartyBeforeCCP Novation”,
“PrimeBroker”, “ExecutingBroker”, “ClearingFirm”, or
“ExecutionAgent” role, the partyReference can point to
HKTR Entity ID, LEI, SWIFT BIC, BR Number, CI/CR or
masked party partyld.
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Regq.
ormation/relatedParty/part
yReference
1222 /tradeHeader/partyTradelnf | role Scheme: PartyRole The category of the relationship. The related party 0.1
ormation/relatedParty (xsd:normalizedString(63)) | performs the role specified in this field for the base party. (1.1)*

For example, if the role is “ClearingOrganization”, the
related party acts as a clearing platform for the base party.

Note that HKTR-R system supports the following roles:
“ClearingFirm”, “ClearingOrganization”,
“ConfirmationPlatform”,
“CounterpartyBeforeCCPNovation”, “ExecutingBroker”,
“ExecutionAgent”, “PrimeBroker”, and
“SettlementAgent”

ClearingOrganization

“ClearingOrganization” means the code of the Central
Counterparty through which the trade was, or is intended
to be, cleared, if applicable. This role should not be used if
the trade is not cleared through Central Counterparty.

There can only be one “ClearingOrganization” defined in
the document.

“ClearingOrganization” corresponds to the value
“ClearingService” in FpML 5.2.

ConfirmationPlatform
“ConfirmationPlatform" means the code of the platform
through which, or the manner in which, the trade was
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number

confirmed. This role is mandatory to be provided.

There can only be one “ConfirmationPlatform” defined in
the document.

CounterpartyBeforeCCPNovation
“CounterpartyBeforeCCPNovation” means Counterparty
type of the original trade. Applicable when the trade is
novated to face CCP.

PrimeBroker / ExecutingBroker

“PrimeBroker” / "Executing Brokers" indicates whether
Trade Party is an Executing Broker, a Prime Broker or
neither both. This role is only applicable for FX Non
Deliverable Forward Product Sub-type.

In case of Prime broker or Executing broker, the party ID
should be one of the trade parties. Also, each of them can
only act as one of these roles only. In other words, one
party cannot acts as both roles (Prime broker and Executing
Broker) for the trade.

ExecutingAgent / ClearingFirm

“ExecutingAgent” / “ClearingFirm” indicates whether the
trade party is an execution agent or clearing broker.
Clearing Broker means the client clearing services provider
involved in, or intended to be involved in clearing the
trade, if applicable. Party acting as either roles can be a
party other than the two trading parties.

“ClearingFirm” corresponds to the value “ClearingBroker”
in FpML 5.2.

SettlementAgent
“SettlementAgent” indicates whether the trade party is a

settlement agent. Party acting as this role can be a party
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
other than the two trading parties.
*Note: In case of Prime broker, Executing broker, Execution
agent, or Clearing broker, they are applicable for the
counterparty in the partyTradelnformation component.
Please refer to the section A.8 for more information.
/tradeHeader/partyTradelnf | @partyRoleScheme xsd:any URI A type describing a role played by a party in one or more Opt.
ormation/relatedParty/role transactions. Examples include roles such as clearing
broker, executing broker, prime broker, confirmation
service provider, etc. This can be extended to provide
custom roles.
Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme /hktr / party-role
123 /tradeHeader/partyTradeInf | unit xsd:normalizedString(63) The location of the trading desk responsible for the 0.U
ormation decision of entering into the transaction. 0.1)
/tradeHeader/partyTradelnf | @unitScheme xsd:anyURI A type describing the unit. Opt.
ormation/unit
Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www .hkicl.com.hk/scheme/hktr/unit
124 /tradeHeader/partyTradeInf | trader xsd:normalizedString(63) Trader ID. 0.U
ormation (0.1)
/tradeHeader/partyTradelnf | @traderScheme xsd:anyURI A type describing the trader. Opt.
ormation/trader
Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/trader
125 /tradeHeader/partyTradelnf | executionDateTime xsd:dateTime The time and date when the trade was executed, expressed | 0..1
ormation in Coordinated Universal Time (UTC) of Hong Kong zone | (0..1 for
(UTC+8:00). new
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
trade
This field is optional for new trade / backloading events, and
but SHOULD NOT BE INPUTTED in “Trade” element of backloa
amendment events. ding,
0..0 for
amd)
1.2.6 /tradeHeader/partyTradelnf | timestamps - Allows timing information about a trade to be recorded. 0.1
ormation
1261 /tradeHeader/partyTradelnf | confirmed xsd:dateTime Denotes the business date and time of the confirmation as 0.1
ormation/ timestamps in Coordinated Universal Time (UTC) of Hong Kong zone
(UTC+8:00).
1.2.6.2 /tradeHeader/partyTradeInf | submittedForClearing xsd:dateTime The time and date when the trade was submitted to a 0.1
ormation/ timestamps clearing organization as in Coordinated Universal Time
(UTC) of Hong Kong zone (UTC+8:00).
1263 /tradeHeader/partyTradelnf | cleared xsd:dateTime The time and date when the trade was cleared through a 0.1
ormation/ timestamps clearing organization as in Coordinated Universal Time
(UTC) of Hong Kong zone (UTC+8:00).
127 /tradeHeader/partyTradelnf | intentToClear xsd:boolean To indicate whether the trade was, or is intended to be, 0.1
ormation cleared through a central counterparty.
This field is mandatory if the Party Trade Information
component presents the information about the party itself.
It is not required if the Party Trade Information component
represents the counterparty.
If the value of this field is true, the role
“ClearingOrganization” must be defined in the
relatedParty field group. Please refer to the section for
detail.
1.2.8 /tradeHeader/partyTradeInf | collateralizationType Scheme: Indication of whether the contract is collateralized and 0.1
ormation CollateralizationType how.
(xsd:normalizedString(255))
/tradeHeader/partyTradeInf | @collateralizationTypeS | xsd:anyURI A type describing the collateralization type. Opt.
ormation/collateralizationTy | cheme
pe Simply ignored by HKTR-R system. Always use the
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
default value: http:/ /www.fpml.org/coding-
scheme/ collateral-type
1.29 /tradeHeader/partyTradelnf | verificationMethod Scheme: VerificationMethod | Indicates whether the trade data was verified and how. 0.1
ormation (xsd:normalizedString(255))
/tradeHeader/partyTradelnf | @verificationMethodSch | xsd:anyURI A type describing the verification method Opt.
ormation/ verificationMetho | eme
d Simply ignored by HKTR-R system. Always use the
default value: http:/ /www.fpml.org/coding-
scheme/ verification-method
1.2.10 /tradeHeader/partyTradelnf | tr:specialTerms xsd:string(255) Details of Special Terms. 0.1
ormation
1211 /tradeHeader/partyTradelnf | tr:cleared xsd:boolean An indicator of whether a contract has been cleared at the 0.1
ormation time when the trade is reported.
1212 /tradeHeader/partyTradelnf | tr:counterpartyOrigin Scheme: To indicate whether the transaction was entered into by the | 0..1
ormation CounterpartyOrigin Reporting For trade party on behalf of a customer or house
(xsd:normalizedString(63)) | account.
/tradeHeader/partyTradeInf | @counterpartyOriginSch | xsd:anyURI A type describing the counterparty origin. Opt.
ormation/tr:counterpartyOri | eme
gin Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www .hkicl.com.hk /scheme/hktr/counterparty-
origin
1.213 /tradeHeader/partyTradelnf | tr:parentOriginator Reference Parent Originator. 0.1
ormation
/tradeHeader/partyTradeInf | @href xsd:IDREF Reference to a party. Regq.
ormation/ tr:parentOriginato
r
12.14 /tradeHeader/partyTradelnf | tr:parentCounterparty Reference Parent Counterparty. 0.1
ormation
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Regq.
ormation/ tr:parentCounterp
arty
1.2.15 /tradeHeader/partyTradelnf | tr:iindustrialSector Scheme: IndustrialSector If this field is located in the partyTradeInformation block 1.1*
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Field
Reference
Number

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

ormation

(xsd:normalizedString(63))

for the Reporting For trade party, this field refers to the
sector of the Reporting For trade party’s business
operation.

If this field is located in the partyTradeInformation block
for the counterparty, this field refers to the sector of the
counterparty’s business operation.

*Note: this field is also applicable for the counterparty in
the partyTradeInformation component. Please refer to the
section A.8 for more information.

/tradeHeader/partyTradeInf
ormation/ tr:industrialSector

@industrialSectorSchem
e

xsd:any URI

A type describing the industrial sector.

Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme /hktr/industrial-sector

Opt.

1.2.16

/tradeHeader/partyTradelnf
ormation

tr:clearingExemption

xsd:boolean

Indicates whether one or more counterparties to the
contract transaction exempted from clearing

0.1

1.2.17

/tradeHeader/partyTradelnf
ormation

tr:referenceBranch

xsd:string(255)

For field within trade party’s partyTradelnformation
component

The location of the branch/ office of the trade party into
which the transaction is booked. This field is visible to
counterparty.

For field within counter trade party’s
partyTradeInformation component

This field is the location of the branch/ office of the
counterparty into which the transaction is booked. This
field is visible to counterparty.

*Note: this field is also applicable for the counterparty in
the partyTradeInformation component. Please refer to the
section A.8 for more information.

0.1*

1.2.18

/tradeHeader/partyTradelnf

tr:maintenanceMargin

The maintenance margin requirement that has been

0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number
ormation required by the parties.

12181 /tradeHeader/partyTradelnf | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ormation/ tr:maintenanceMa (xsd:normalizedString (3)) (1..1)
rgin
/tradeHeader/partyTradelnf | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
ormation/ tr:maintenanceMa is a valid currency code as defined by the ISO standard
rgin/currency 4217 - Codes for representation of currencies and funds.

Please refer to Appendix N Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:

http:/ /www.fpml.ore/ext/is04217-2001-08-15

1.2.182 /tradeHeader/partyTradeInf | amount xsd:decimal(20,10) The monetary quantity in currency units. 0.1
ormation/ tr:maintenanceMa (positive) (1..1)
rgin/

1.2.19 /tradeHeader/partyTradelnf | tr:variationMargin - The amount that is paid daily in order to mark the 0.1
ormation transaction to market.

12191 /tradeHeader/partyTradeInf | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ormation/ tr:variationMargin (xsd:normalizedString (3)) (1.1)
/tradeHeader/partyTradeInf | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ormation/ tr:variationMargin is a valid currency code as defined by the ISO standard
/currency 4217 - Codes for representation of currencies and funds.

Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:

http:/ /www.fpml.org/ext/is04217-2001-08-15

1.219.2 /tradeHeader/partyTradelnf | amount xsd:decimal(20,10) The monetary quantity in currency units. 0.1
ormation/tr:variationMargin (positive) (1.1)
/

1.2.20 /tradeHeader/partyTradelnf | tr:priceNotation - Describes how to interpret the quoted price. 0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
ormation
1.2.201 /tradeHeader/partyTradelnf | tr:priceType xsd:normalizedString(255) To indicate how to interpret the quoted price. Valid values | 0..1
ormation/ tr:priceNotation include but are not limited to: Basis Points, Percentage,
Currency, Amount, Price, Spread.
1.2.20.2 /tradeHeader/partyTradelnf | tr:price xsd:normalizedString(255) To indicate the premium, price, spread or rate, depending | 0..1
ormation/ tr:priceNotation on the type of transaction, that is calculated at affirmation
and nets to a present value of zero at execution. The pricing
characteristic should not include any premiums associated
with margin, collateral, independent amounts, reconcilable
post execution events, options on a swap, or other non-
economic characteristics.
A percentage of 5% would be represented as 0.05.
1.2.21 /tradeHeader/partyTradeInf | triremarksl xsd:normalizedString(255) Remarks 1. 0.1
ormation
1222 /tradeHeader/partyTradelnf | trrremarks2 xsd:normalizedString(255) Remarks 2. 0.1
ormation
1.2.23 /tradeHeader/partyTradelnf | tr:compression xsd:boolean To indicate whether the transaction is linked to a 0.1
ormation compression exercise, i.e. (i) is a new trade being created as
the result of a compression exercise; or (ii) is an existing
trade being terminated or amended as a result of a
compression exercise.
1.2.24 /tradeHeader/partyTradelnf | tr:offshoreCurrencylndi | xsd:normalizedString(40) The currency of the notional amount of the transaction if 0.1
ormation cator the currency code is not included in the ISO 4217 list
(example: RMB/CNH).
13 /tradeHeader tradeDate xsd:date The trade date of the contract. 0.1
(1.1
2 / product Product. To be substituted | An abstract element used as a place holder for the 1.1
by one of the elements of substituting product elements.
“Product” type described in
section A.6.3.
4 / brokerPartyReference Reference Identifies that party (or parties) that brokered this trade. 0.U
0.2)
/brokerPartyReference @href xsd:IDREF Reference to a party. Req.
5 / calculationAgent - Either “/ calculationAgent” or 0.1
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Field
Reference
Number

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

“ [ calculationAgentBusinessCenter”, or both.

The ISDA calculation agent responsible for performing
duties as defined in the applicable product definitions.

51

/calculationAgent

calculationAgentPartyR
eference

Reference

Either
“ /calculationAgent/ calculationAgentPartyReference” or
“/calculationAgent/ calculationAgentParty”.

A pointer style reference to a party identifier defined
elsewhere in the document. The party referenced is the
ISDA Calculation Agent for the trade. If more than one
party is referenced then the parties are assumed to be co-
calculation agents, i.e. they have joint responsibility.

/calculationAgent/ calculatio
nAgentPartyReference

@href

xsd:IDREF

Reference to a party.

Req.

52

/calculationAgent

calculationAgentParty

Enumerated type:
calculationAgentParty

Either
“ /calculationAgent/ calculationAgentPartyReference” or
“/calculationAgent/ calculationAgentParty”.

The ISDA calculation agent responsible for performing
duties as defined in the applicable product definitions. For
example, the Calculation Agent may be defined as being
the same as specified in Master Agreement.

0.1

calculationAgentBusines
sCenter

Scheme: BusinessCenter
(xsd:normalizedString(63))

Either “/calculationAgent” or
“ / calculationAgentBusinessCenter”, or both.

The city in which the office through which ISDA
Calculation Agent is acting for purposes of the transaction
is located The short-form confirm for a trade that is
executed under a Sovereign or Asia Pacific Master
Confirmation Agreement (MCA ), does not need to specify
the Calculation Agent. However, the confirmer does need
to specify the Calculation Agent City. This is due to the fact
that the MCA sets the value for Calculation Agent but does

0.1
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Reference “Trade” element)

Number

not set the value for Calculation Agent City.
/calculationAgentBusinessC | @businessCenterScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt
enter default value:
http:/ /www .fpml.org/coding-scheme/business-center
7 / hedgingParty Reference The party referenced is the ISDA Hedging Party that 0.2
specified in the related Confirmation as Hedging, or if no
Hedging Party is specified, either party to the Transaction.
This field is ignored in Interest Rates and Foreign Exchange
products.
/hedgingParty @href xsd:IDREF Reference to a party. Reg.
8 / collateral - Defines collateral obligations of a Party 0.1
8.1 /collateral independentAmount - Independent Amount is the initial margin amount 0.1
required.
It can either be a fixed amount or a percentage of the
notional amount.

811 /collateral/independentAm | payerPartyReference Reference A reference to the party responsible for making the 0.1
ount payments defined by this structure.

/collateral/independentAm | @href xsd:IDREF A reference to a party. Regq.
ount/ payerPartyReference

8.1.3 /collateral/independentAm | paymentDetail - A container element allowing a schedule of payments 0.U
ount associated with the Independent Amount. (0..1)

8.1.3.1 /collateral /independentAm | paymentAmount - Either 0.1
ount/paymentDetail / collateral /independentAmount/ paymentDetail / paymen

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A fixed payment amount.

81311 /collateral/independentAm | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ount/paymentDetail/ payme (xsd:normalizedString (3)) (1.1)
ntAmount
/collateral/independentAm | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
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Number
ount/paymentDetail / payme is a valid currency code as defined by the ISO standard
ntAmount/currency 4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
81312 /collateral/independentAm | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
ount/paymentDetail/ payme (1.1)
ntAmount
8.1.3.2 /collateral/independentAm | paymentRule PaymentRule Either 0.1
ount/paymentDetail (PercentageRule) / collateral /independentAmount/ paymentDetail / paymen
tAmount or
/ collateral /independentAmount/ paymentDetail / paymen
tRule
A type defining the calculation rule.
Currently, only type “PercentageRule” is supported for
extension of this field. To do so, one may need to use
“xsi:type=PercentageRule” to cast the type of this element.
Note that PercentageRule is not applicable to FX products.
81.3.21 /collateral/independentAm | paymentPercent xsd:decimal (1,7) A percentage of the notional amount. 0.1(1.1)
ount/paymentDetail/ payme
ntRule A percentage of 5% would be represented as 0.05.
8.2 / collateral trilinkedIndependentA | - The amount of linked collateral. 0.1
mount
821 /collateral/tr:linkedIndepen | payerPartyReference Reference A reference to the party responsible for making the 0.1
dentAmount payments defined by this structure.
/collateral / tr:linkedIndepen | @href xsd:IDREF A reference to a party. Regq.
dentAmount
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Reference “Trade” element)

Number
/payerPartyReference

823 /collateral/tr:linkedIndepen | paymentDetail - A container element allowing a schedule of payments 0.U
dentAmount associated with the Independent Amount. (0..1)

8231 /collateral /tr:linkedIndepen | paymentAmount - Either 0.1
dentAmount/ paymentDetail / collateral /independentAmount/ paymentDetail / paymen

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A fixed payment amount.

82311 /collateral/ tr:linkedIndepen | currency Scheme: Currency The currency in which an amount is denominated. 0.1
dentAmount/paymentDetail (xsd:normalizedString (3)) (1..1)
/paymentAmount
/collateral /tr:linkedIndepen | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultit | Opt.
dentAmount/paymentDetail is a valid currency code as defined by the ISO standard
/paymentAmount/ currency 4217 - Codes for representation of currencies and funds.

Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.

Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15

82312 /collateral / tr:linkedIndepen | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
dentAmount/paymentDetail (1.1)
/paymentAmount

8232 /collateral/tr:linkedIndepen | paymentRule PaymentRule Either 0.1
dentAmount/ paymentDetail (PercentageRule) / collateral/ tr:linkedIndependentAmount/ paymentDetail /

paymentAmount or

/collateral/ tr:linkedIndependentAmount/ paymentDetail /
paymentRule

A type defining the calculation rule.

Note that PercentageRule is not applicable to FX products.
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Number
82321 /collateral /tr:linkedIndepen | paymentPercent xsd:decimal (1,7) A percentage of the notional amount. 0.1 (1..1)
dentAmount/ paymentDetail
/paymentRule A percentage of 5% would be represented as 0.05.
9 / documentation - Defines the definitions that govern the document and 0.1
should include the year and type of definitions referenced,
along with any relevant documentation (such as master
agreement) and the date it was signed.
91 /documentation masterAgreement - The agreement executed between the parties and intended | 0..1
to govern all OTC derivatives transactions between those
parties.
911 /documentation/masterAgr | masterAgreementType | Scheme: The agreement executed between the parties and intended | 0..1
eement Master AgreementType to govern product-specific derivatives transactions (1.1)
(xsd:normalizedString(63)) between those parties.
/documentation/masterAgr | @masterAgreementTyp | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
eement/masterAgreementTy | eScheme default value:
pe http:/ /www.fpml.org/coding-scheme/master-agreement-
type
912 /documentation/masterAgr | masterAgreementVersio | Scheme: The version of the master agreement. 0.1
eement n MasterAgreementVersion
(xsd:normalizedString(63))
/documentation/masterAgr | @masterAgreementVers | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
eement/masterAgreementVe | ionScheme default value:
rsion http:/ /www.fpml.org/coding-scheme/master-agreement-
version
913 /documentation/masterAgr | masterAgreementDate xsd:date The date on which the master agreement was signed. 0.1
eement
94 /documentation contractualDefinitions Scheme: The definitions such as those published by ISDA that will 0.U
ContractualDefinitions define the terms of the trade. 0.5)
(xsd:normalizedString(63))
/documentation/contractual | @contractualDefinitions | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
Definitions Scheme default value:
http:/ /www.fpml.org/coding-scheme/contractual-
definitions
9.5 /documentation tr:masterSupplementDat | xsd:date The date on which the master supplement was signed. 0.1
e
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A.6.3 Reporting - Products

This section briefly describes the fields required to describe an OTC derivative
product in FpML.

A.6.3.1 Reporting - Interest Rate
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A.6.3.1.1 Reporting - Interest Rate Swap — Basis Swap/Floating vs Fixed/Fixed vs

Fixed/OIS

A simplified representation of selected FpML elements for the “Swap”
element is briefly illustrated as follows:

AR
=9
Type =wap

[ swap
&
Baze Type | Product

& [] Product (extension base)

———0

sttributes

(@)o

0..oa

O @m Productmodel

primaryAssetClazs |3
secondary Ae=etClass (D
product Type ®
procuctld |
azzeiCiass |3

0.2
embeddedTulionType |

swwapstream
Type InterestRateStream

early TerminationProvision

Type EarlyTerminationProvizion

cancelableProvizion ®

Type CancelableProvision

extendhleProvizien

Type  ExtendibleFrovision

aduitinnalPavitient

Twps  Paymert

addiioralTerms

Type  SwapldditionalTerms

@ Supsthion Group
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For the “swapStream” element in “Swap” element, it can be further expanded as

follows:

swwapStream

Type InterestRate=tream

[] InterestRateStream

Eaze Type Leg

3 [ Led(extension hase)

—®

"5’

attributes

©) B PayerReceiver model

payerPartyReference |2

payerfncountEeterence |3

receiverPartyReference |

receiverfcoountSeterence |2

calculationPeriodDates

Twpe CalculationPeriodDates |

paymentDates
Type PaymentDates

resetNates

Twbe ReseiCates

calculationPeriodAmournt

Type CalculationPeriod&mount |

stubCalculztionPeriod A0unt

Tvpe  StubCalculationPernooAmaount

principsExchangss

Twpz  PrincipalExcnsnoes

cashflows

Type  Cashfiows |

zettlementProvizion

Type SettlementProvizion |

formula

Type Forrmuta |

Version 1.5.3

Page 101



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5

Confidential

The “calculationPeriodDates” element in the “swapStream” element can be

expanded as:

calculationPeriodDates

Type CalculationPeriodDates

& [ CalculstionPeriodDates

f_'@ attributes
-
effectivelate
J‘fpe AdiustableDate
;
relativeEHectiveDate
RT"."FJF,' AdustedRelativeratenffzet

fterminatiu:unDate
khT*g.fr:uE! AdiustableDate

r’relﬁtl'\"iTErminﬁﬁDﬁDatE
Twac  RelstiveDateCif=et

calculstionPeriodDates A djustment =

Type  CusinessDayAdustivents

firztPerindStart Dare
Tups  AdustablsDate |

firstRzoularPeriod=tsitbate .@
Type xsddate |

firstormanundingPerindErubate

Type xzddate

lastRegularPerindCndDate

Type xsddate

stubFeriod Type
Typz  StubPeriodTypcEnum '

calculaticnPrriodFrenus ey

Twp=  CalculstionPeriodrtsguency

The “paymentDates” element in the “swapStream” element can be expanded as:
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& [] PaymertDates

——®

paymentDates
Type PaymentDates

attributes

-
calculationPstindDatesRetzrence

kthp-E' CulculatiDnF‘eriDdDatechfErence}

reseinztesReferencs ]

kTvpe resetDatesReier=nce

valuationDatesReference 1

MT'-.fpe “alugtionDatesReierence

paymertFreguency

Type Freguency

fir stPavmertCate

Tvgpe xsdoate

lastEegularPaymcitoate
wad date

B
Tvgps

payhalativeTo

Tvpe  PayRelativeT cEnum

payrertDay a2 izt
Tygpe Oifset

paymenbatesAdjustmonts

Tvp=  BuszinessDayAdiustments

The “calculationPeriod Amount” element in the “swapStream” element can be

expanded as:
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© [ CalculationPeriodsmount

& [ cCaloulstion

calculation
Type Calculstion

calculationPeriodAmount

E)E)-

Type CalculstionPeriodAmount

knovwnadmountSchedule ®
Type Amount=Scheduls

In particular, the “rateCalculation” element
“floatingRateCalculation” element as follows:

nationalSchedule
Type  Maotional
frLinkedtationalS chedulz
Type  FaiinkediotionalZ-hedule

currentintiunal
@
Type  Monoy
2

novionalzcheaule |

Twne  Motwonal |

fixedRateScheduls
Type Schedule

(S

future=luehlotiorsl

Tyne  Futurevaiue.mount |

rateCalculstion
Type Rate:
Ahstract  true

dayCountFraction

Tyre  DayCounu raction J

disouriting
Tvpe  Dizcourting i

compudrdingfdethod
Type  CompoundingriettodEnum |

above can be substituted by the
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& [ FloatingRateCalculation
= |:| FloatingRate (extension base)

O [] Rate (extension hase)
~—TTT1° attributes
(0) @a FlostingRatelndesx model

flostingRatelndex &

indexTenar |3

floatingRatetutiplierSchedule |3

0.
@E‘J & spresdschedule |

rate rroatment |

0.
2 caphs 2T hedule |3
flioatingRateCalculation s e T .5@'
Type FloatingRateCalculation - —
intizi=ate &

finalRat=mounding &

(@)o

averagngHethod |®

regativeirters 22 siel reatment |3

® Substiution Group
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Below are the detailed elements descriptions for the “swap” element.

Field
Reference
Number

Field location (Relative to
/trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

0.1
(1.1)

/primaryAssetClass

@assetClassScheme

xsd:any URI

Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/coding-scheme/ asset-class

Opt.

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

A classification of the type of product

0.U
(1.1)

/productType

@productTypeScheme

xsd:any URI

Simply ignored by HKTR-R system. To specify standard
FpML product type, one may use the following coding
scheme:

http:/ /www.fpml.org/coding-scheme/product-taxonomy

Opt.

productld

xsd:normalizedString(255)

A product reference identifier. The product ID is an identifier
that describes the key economic characteristics of the trade
type, with the exception of concepts such as size (notional,
quantity, number of units) and price (fixed rate, strike, etc.)
that are negotiated for each transaction. It can be used to hold
identifiers such as the "UPI" (universal product identifier)
required by certain regulatory reporting rules. It can also be
used to hold identifiers of benchmark products or product
templates used by certain trading systems or facilities. FpML
does not define the domain values associated with this
element. Note that the domain values for this element are not
strictly an enumerated list.

0.U
(0.1)

/productld

@productldScheme

xsd:anyURI

To specify the product ID type “UPI”, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-scheme/external /unique-

product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:

http:/ /www hkicl.com.hk/scheme/hktr/isda-product-
identifier

Opt.
(Req))
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / swapStream - The swap streams. 0.U
(2.2)
41 /swapStream payerPartyReference Reference A reference to the party of Leg 1 Payer or Leg 2 Payer. 0.1
This field is mandatory for Interest Rate Swap.
/swapStream/payerPartyRe | @href xsd:IDREF A reference to a party. Req.
ference
4.2 /swapStream receiverPartyReference | Reference A reference to the party of Leg 1 Payer or Leg 2 Payer. 0.1
This field is mandatory for Interest Rate Swap.
/swapStream/receiverParty | @href xsd:IDREF A reference to a party. Req.
Reference
43 /swapStream calculationPeriodDates | --- The calculation periods dates schedule. 0.1
(1.1
431 /swapStream/ calculationPer | effectiveDate AdjustableDate (Refer to The first day of the term of Leg 1 of the trade or Leg 2 of the 0.1
iodDates section A.6.3.4.1 for details). | trade. (1.1)
432 /swapStream/ calculationPer | terminationDate AdjustableDate (Refer to The last day of the term of Leg 1 of the trade or Leg 2 of the 0.1
iodDates section A.6.3.4.1 for details). | trade. (1.1)
44 /swapStream paymentDates - The payment dates schedule. 0.1
441 /swapStream/paymentDate | paymentFrequency Frequency The frequency at which regular payment dates of the 0.1
s (Refer to section A.6.3.1.10.1 | transaction or Leg 1 of the transaction or Leg 2 of the
for details). transaction, if applicable..
45 /swapStream calculationPeriodAmou | --- The calculation period amount parameters. 0.1
nt (1.1)
451 /swapStream/ calculationPer | calculation -— Either /swapStream/calculationPeriod Amount/calculation | 1..1
iod Amount or
/swapStream/ calculationPeriod Amount/knownAmountSch
edule
The parameters used in the calculation of fixed or floating
rate calculation period amounts.
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Reference | /trade/product)
Number
4511 /swapStream/ calculationPer | notionalSchedule Notional The notional amount or notional amount schedule. 0.1
iodAmount/ calculation (Refer to section A.6.3.1.10.2 (1..1)
for details).
4512 /swapStream/ calculationPer | fixedRateSchedule Schedule Either 0.1
iod Amount/ calculation (Refer to section A.6.3.1.10.3 | /swapStream/calculationPeriod Amount/calculation/fixedR | (1..1)
for details). ateSchedule or
/swapStream/ calculationPeriod Amount/ calculation/rateCa
Iculation
The fixed rate or fixed rate schedule expressed as explicit
fixed rates and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in calculationPeriod DatesAdjustments.
4513 /swapStream/ calculationPer | rateCalculation -— Either 0.1
iodAmount/ calculation /swapStream/ calculationPeriod Amount/ calculation/fixedR | (1..1)
ateSchedule or
/swapStream/ calculationPeriod Amount/ calculation/rateCa
Iculation
"/swapStream/ calculationPeriod Amount/ calculation/rateC
alculation" (or its substitute).
This element is the head of a substitution group. It is
substituted by the floatingRateCalculation element for
standard Floating Rate legs, or inflationRateCalculation
element for Inflation Rate leg.
451.3a /swapStream/calculationPer | floatingRateCalculation | --- A floating rate calculation definition. 1.1
iod Amount/ calculation
This element is a substitution of element ‘rateCalculation” for
standard Floating Rate legs.
4.51.3a.1 /swapStream/ calculationPer | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option of Leg 1 of the transactionor | 0..1
iod Amount/calculation/floa (xsd:normalizedString (63)) | Leg 2 of the transaction, i.e. the floating rate index, if
tingRateCalculation applicable.
This field is mandatory for Interest Rate Swap.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
/swapStream/ calculationPer | @floatingRateIndexSche | xsd:anyURI Always use the default value: | Opt.
iodAmount/ calculation/floa | me http:/ /www . fpml.org/coding-scheme/floating-rate-index
tingRateCalculation/floating
RateIndex This is required for Interest Rate Swap.
4.51.3a.2 /swapStream/ calculationPer | indexTenor Period The ISDA Designated Maturity of Leg 1 of the transactionor | 0..1
iodAmount/ calculation/floa (Refer to section A.6.3.1.10.7 | Leg 2 of the transaction, i.e. the tenor of the floating rate, if
tingRateCalculation for details). applicable.
This is required for floating leg of the Interest Rate Swap
(except OIS).
451.3a.3 /swapStream/ calculationPer | floatingRateMultiplierSc | Schedule A rate multiplier or multiplier schedule to apply to the 0.1
iod Amount/calculation/floa | hedule (Refer to section A.6.3.1.10.3 | floating rate. A multiplier schedule is expressed as explicit
tingRateCalculation for details). multipliers and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in the
calculationPeriodDatesAdjustments. The multiplier can be a
positive or negative decimal.
4513a4 /swapStream/ calculationPer | spreadSchedule SpreadSchedule The ISDA Spread expressed as explicit spread. The spread is | 0..U
iod Amount/ calculation/floa (Refer to section A.6.3.1.10.4 | a per annum rate, expressed as a decimal. For purposes of (0..1)
tingRateCalculation for details). determining a calculation period amount, if positive the
spread will be added to the floating rate and if negative the
spread will be subtracted from the floating rate. A positive 10
basis point (0.1%) spread would be represented as 0.001.
This field is mandatory for Interest Rate Swap.
452 /swapStream/ calculationPer | knownAmountSchedule | AmountSchedule Either /swapStream/calculationPeriod Amount/calculation | 1..1
iodAmount (Refer to section A.6.3.1.10.6 | or
for details). /swapStream/ calculationPeriod Amount/knownAmountSch
edule
For Zero-coupon swaps, the currency and amount of bullet
payment of Leg 1 of the transaction or Leg 2 of the
transaction, if applicable.
4.6 /swapStream settlementProvision SettlementProvision A provision that allows the specification of settlement terms, | 0..1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number

(Refer to section A.6.3.1.7 for | occurring when the settlement currency is different to the

details). notional currency of the trade.
5 / earlyTerminationProvisi | EarlyTerminationProvision | Parameters specifying provisions relating to the optionaland | 0..1

on (Refer to section A.6.3.1.8 for | mandatory early termination of a swap transaction.

details).

6 / cancelableProvision CancelableProvision A provision that allows the specification of an embedded 0.1

(Refer to section A.6.3.1.9 for
details).

option within a swap giving the buyer of the option the right
to terminate the swap, in whole or in part, on the early
termination date.
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A.6.3.1.2

Reporting - Interest Rate Swap — Cross Currency Basis Swap/Floating vs
Fixed/Fixed vs Fixed

FpML elements for the “Cross Currency Basis Swap/Floating vs Fixed/Fixed
vs Fixed” element is same as “Swap” element (section A.6.3.1.1), except the
“principalExchanges” element should be included. A simplified
representation is briefly illustrated as follows:
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owvap=iream
Type InterestRateStream

[ InterestRateStream

Baze Type  Leg

@ [ Lediestension hase)

———®

E“

attributes

i©) g PayerReceiver model

payerPartyReference (3

payeracocLmreTerence (5

receiverPartyReference |3

receiverdnoounReference |

calculationPeriodDates

Type CalculstionPeriodDates |

paymentDates
Type PaymentDates

resetDates

Twoe RezeiDates

calculationPeriodAmournt

Type CalculationPeriod&mount |

stubCalculationP eriod Awesun

Type SiubiCalculationPenodAmount |

principalExchanges

Type  PrincipalExchanges

casznflovws

Tyra Cashilows |

settlementProvizion

Type SettlementProvision |

foitrla

Twae  Farmula |

The “principalExchanges” element in the ‘“swapStream” element

expanded as:

can be

Version 1.5.3

Page 112



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential

& [ PrincipalExchanges

(] attributes

principalExchanges
) initislExchange |3

@ = finalExchange &

intermedisteExchange  |&

Tyvpe PrincipalExchanges
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Below are the detailed elements descriptions for the “principalExchanges” element.

Field Field location (Relative to Field name Data Type Description Card.

Reference | /trade/swap)

Number

1 /swapStream principalExchanges - The true/false flags indicating whether initial, intermediate 0.1

or final exchanges of principal should occur.

1.1 /swapStream/ principalExch | initialExchange xsd:boolean To indicate if principal amount is actually exchanged at deal | 0..1
anges inception, if applicable..

1.2 /swapStream/principalExch | finalExchange xsd:boolean To indicate if principal amount is actually exchanged at deal | 0..1
anges termination, if applicable..

13 /swapStream/ principalExch | intermediateExchange xsd:boolean To indicate if principal amounts are exchanged at 0.1
anges intermediate cashflows, if applicable.
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A.6.3.1.3 Reporting - Interest Rate Swap — Inflation

FpML elements for the “Inflation Swap” element is same as “Swap” element
(section A.6.3.1.1), except “rateCalculation” element can be substituted by
“inflationRateCalculation” element. Within a trade with two “SwapStream”
elements, one and only one “inflationRateCalculation” element should
be specified. A simplified representation is briefly illustrated as follows:
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[ InflationRateCalculstion
Base Type | FloatingRateCalculation

(] |:| FloatingRateCalculation (extension base)
= |:| FloatingRate (extension baze)

2 [] Rate fextension base)

(-—'—'—'—'—'@ attributes
D Bm FlostingRatelnde: model

flostingRatelindex: 1E

indexTenor |3

_ﬂu:uaﬂngRaieMurtiplierSchedule ; __:G-)
jspreadScheduIe. |®

rateT: sarment |®
CapRF!IL:SCﬂF!dNE" ) ®
flnarReicZonedule O]
infiiate. &

finelRateriounding @

faveragingmﬂhnd @

negativelntoresikzte Treatment 1

[ inflationRateCalculstion e
Type InflationRateCalculation Type Offset
indexSource

Type RsteSourcePage

mainPublication

Type  hainPublication

interpolationbethod
Type Interpolationhethod

initislndexLevel

Type  xsddecimal

falbackFPondingicable

Twae  xad boolesn

® Sukb=stiuticn Group
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The “inflationLag” element in the “inflationRateCalculation” element can be

expanded as:

inflationLag
Type Offset

© [] Offset

= [ Period (extenzion base)

T T ] attributes

o TP

%@

periodhduttiplier 1
period |

dayType @
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Below are the detailed elements descriptions for the “inflationRateCalculation” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
34.1.3b /swapStream/ calculationPer | inflationRateCalculation | --- An inflation rate calculation definition. 1.1
iod Amount/ calculation
This element is a substitution of element ‘rateCalculation’ for
Inflation Rate legs.
3.4.1.3b.1 /swapStream/ calculationPer | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option of Leg 1 of the transactionor | 0..1
iodAmount/ calculation/infl (xsd:normalizedString (63)) | Leg 2 of the transaction, i.e. the ISDA Inflation Derivatives
ationRateCalculation Definitions, if applicable.
This field is mandatory for Inflation.
/swapStream/ calculationPer | @floatingRateIndexSche | xsd:anyURI It must be following code scheme for inflation rate leg. Opt.
iodAmount/calculation/infl | me
oatingRateCalculation/floati http:/ /www .fpml.org/coding-scheme/inflation-index-
ngRateIndex description
This is required for Inflation.
3.4.1.3b.2 /swapStream/ calculationPer | indexTenor Period The ISDA Designated Maturity of Leg 1 of the transactionor | 0..1
iod Amount/ calculation/infl (Refer to section A.6.3.1.10.7 | Leg 2 of the transaction, i.e. the tenor of the floating rate, if
ationRateCalculation for details). applicable.
This field is mandatory for Inflation.
3.4.1.3b3 /swapStream/ calculationPer | floatingRateMultiplierSc | Schedule A rate multiplier or multiplier schedule to apply to the 0.1
iod Amount/calculation/infl | hedule (Refer to section A.6.3.1.10.3 | floating rate. A multiplier schedule is expressed as explicit
ationRateCalculation for details). multipliers and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in the
calculationPeriodDatesAdjustments. The multiplier can be a
positive or negative decimal.
3.4.1.3b.4 /swapStream/ calculationPer | spreadSchedule SpreadSchedule The ISDA Spread expressed as explicit spread. The spread is | 0..U
iodAmount/ calculation/infl (Refer to section A.6.3.1.10.4 | a per annum rate, expressed as a decimal. For purposes of (0..1)
ationRateCalculation for details). determining a calculation period amount, if positive the
spread will be added to the floating rate and if negative the
spread will be subtracted from the floating rate. A positive 10
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
basis point (0.1%) spread would be represented as 0.001.
This field is mandatory for Inflation.
3.4.1.3b.5 /swapStream/calculationPer | inflationLag - The period type of an offsetting period from the payment 0.1
iod Amount/ calculation/infl date which determines the reference period for which the
ationRateCalculation inflation index is observed, if applicable.
3413b.51 | /swapStream/calculationPer | periodMultiplier xsd:integer(3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
iod Amount/ calculation/infl can be used when specifying an offset relative to another
ationRateCalculation/inflatio date, e.g. -2 days.
nlLag
This field is required if ‘period” element exists.
34.13b52 | /swapStream/calculationPer | period Enumerated type: period A time period, e.g. a day, week, month or year of the stream. | 0..1
iod Amount/ calculation/infl If the periodMultiplier value is 0 (zero) then period must
ationRateCalculation/inflatio contain the value D (day).
nlLag
This field is required if “periodMultiplier’ element exists.
34.13b53 | /swapStream/calculationPer | dayType Enumerated type: dayType | Whether a day offset is in business or calendar days, if 0.1
iod Amount/ calculation/infl applicable.
ationRateCalculation/inflatio
nLag
3.4.1.3b.6 /swapStream/ calculationPer | indexSource Scheme: The reference source such as Reuters or Bloomberg from 0.1
iod Amount/calculation/infl InflationIndexSource which the inflation rate is obtained, if applicable.
ationRateCalculation (xsd:normalizedString (15))
/swapStream/ calculationPer | @rateSourcePageSchem | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
iodAmount/calculation/infl | e value:
ationRateCalculation/indexS http:/ /www.fpml.org/coding-scheme/inflation-index-
ource source
34.1.3b.7 /swapStream/ calculationPer | mainPublication Scheme: The current main publication source such as relevant web site | 0..1
iod Amount/ calculation/infl InflationMainPublication or a government body that generates the inflation index, if
ationRateCalculation (xsd:normalizedString (10)) | applicable.
/swapStream/ calculationPer | @mainPublicationSchem | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
iodAmount/calculation/infl | e value:
ationRateCalculation/mainP http:/ /www .fpml.org/coding-scheme/inflation-main-
ublication publication
3.4.1.3b.8 /swapStream/ calculationPer | interpolationMethod Scheme: The method used when calculating the Inflation Index Level | 0..1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
iod Amount/ calculation/infl InterpolationMethod from multiple points, if applicable.
ationRateCalculation (xsd:normalizedString (15))
/swapStream/ calculationPer | @interpolationMethodSc | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
iodAmount/calculation/infl | heme value:
ationRateCalculation/interp http:/ /www .fpml.org/coding-scheme/ interpolation-method
olationMethod
3.4.1.3b9 /swapStream/ calculationPer | initiallndexLevel xsd:decimal(20,10) Initial known index level for the first calculation period, if 0.1

iod Amount/ calculation/infl
ationRateCalculation

applicable.
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A.6.3.1.4 Reporting - Interest Rate Swap — Swaption
A simplified representation of selected FpML elements for the “Swaption”
element is briefly illustrated as follows:

[ Swaption
S}
Basze Type | Product

© [ Product (extension baze)

f_'_'—@) attributes

© Ea Product model

primarysssetClass |©
secondsr ;& =etClass |®
productType |@
@e
-]
productld |®
Aazzdliaess |

0.2
embedd- i, sionType |@

O mm BuyerSelermodel

buyerPartyReference |®
buyerAcrounir=terence (&
/—.@6

sellerPartyReference |®

sellerdornumirererence |(®

0..ea premium

Type Payment

optionType

i @
Siantion et Type  SwwaptionTypeEnum
Type Swaption

exercize |(®)
Ll

Exercic=Procedurs

Tyee  ExercizeProcecive

. e calculaiond gert

Tvpe  Calculstionsaent

cazshSettlement
Type CashSettlement

physicalSettlement
Type SwaptionPhysicalSettlement

syvaptionStraddle

Type  xsdboolesn

syvapionddustedhstes
Type  SwaptionAdiusierDates

eEp

Type Swap

3 Subctiuicn Groug
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The “exercise” element in the “swaption” element can be substituted as one of the
following 3 “‘exercise extensions”:

O [] Exercize

® aftributes

2 substitutions

EXErCize . .
@B 1 americanExercise @
1 bermudsExercize @
F s
europeanExercize |

The “americanExercise” element in the “exercise” element can be expanded as:
= [ AmericarExercize

= |:| Exercize (extension base)

(-—-—-—'E-} aftributes
commencementDate |&
expirationDate |
relevantUnderlyingDate |

gatliesi FxorciseTime 13
americanExercize |E4___ .E‘

lstestErarcie=Time |

expiratian Time |3
multipleExercize |3

exercizeFze~chedule |3

) Subsitution Group

The “bermudaExercise” element in the “exercise” element can be expanded as:
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O [] BermudaExercise

= |:| Exercize (extension baze)

I,-—-—-—E: sttributes
bermudaExercizelates |3
relevantUnderlyingCste |&
eatliestExcruizeTime |3

B". = latestExarcis~<Time |

Expiratior T (5

multipleExercise |(®

exercis=Foascheduls |

B Sukzatiuticn Sroup

The “europeanExercise” element in the “exercise” element can be expanded as:
] |:| EuropeanExercize
= |:| Exercize (extension base)

’,-—-—-—~r&:: aftributes

expirationDate |

relevantUnderlyingDate |

eatliestEzcici=eTime |3
(ters)ol——(F)o

expirati n e (3

partialExercize |

exercizeFes |5
(D Subetubicn Group

The “multipleExercise” element in the “exercise” element can be expanded as:
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O [] MulipleExercise
=) gm PartislExercise model

notioretnaierence |3

@ o integraltuttiplesmount |
IE minimumi ationsl &mourt j ]
muttipleExercise E“. S iR pcrOfOotions &
IE maximumotional&mount j ]
maimumiaLe koG iOptions j@

The “partialExercise” element in the “exercise” element can be expanded as:

& [ PattislExercise
O g PartisExercize model

noticraimersrence |3

irt IhAuittipales 2, rt
o El E".EJ irtegralhutipleAmount &
IE @Cminimuml‘dminnal.&muum j@

iRty OfOptions j ]
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Below are the detailed elements descriptions for the “Swaption” element.

Field
Reference
Number

Field location (Relative to
[trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

0.1
(1.1)

11

/primaryAssetClass

@assetClassScheme

xsd:anyURI

Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/coding-scheme/ asset-class

Opt.

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

A classification of the type of product.

0.U
(1.1)

21

/productType

@productTypeScheme

xsd:anyURI

Simply ignored by HKTR-R system. To specify standard
FpML product type, one may use the following coding
scheme:

http:/ /www.fpml.org/coding-scheme/product-taxonomy

Opt.

productld

xsd:normalizedString(255)

A product reference identifier. The product ID is an identifier
that describes the key economic characteristics of the trade
type, with the exception of concepts such as size (notional,
quantity, number of units) and price (fixed rate, strike, etc.)
that are negotiated for each transaction. It can be used to hold
identifiers such as the "UPI" (universal product identifier)
required by certain regulatory reporting rules. It can also be
used to hold identifiers of benchmark products or product
templates used by certain trading systems or facilities. FpML
does not define the domain values associated with this
element. Note that the domain values for this element are not
strictly an enumerated list.

0.U
(0.1)

/productld

@productldScheme

xsd:anyURI

To specify the product ID type “UPI”, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-scheme/external / unique-

product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:

http:/ /www hkicl.com.hk/scheme/hktr/isda-product-
identifier

Opt.
(Req))
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays for | 0..1
this instrument and receives the rights defined by it.
This field is mandatory for Swaption.
/buyerPartyReference @href xsd:IDREF The reference to a party. Req
5 / sellerPartyReference Reference A reference to the party that sells ("writes") this instrument, | 0..1
i.e. that grants the rights defined by this instrument and in
return receives a payment for it.
This field is mandatory for Swaption.
/sellerPartyReference @href xsd:IDREF The reference to a party. Req
6 / premium Payment The option premium amount payable by buyer to seller on 0.U
(Refer to section the specified payment date. (0..1)
A.6.3.1.10.10 for details).
7 / optionType Enumerated type: The type of option transaction, if applicable. 0.1
swaptionType (1.1)
8 / exercise - A placeholder for the actual option exercise definitions. 0.1
1.1
"/exercise" (or its substitute).
The exercise style of the option, if applicable.
8a / americanExercise - The parameters for defining the exercise period for an
American style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element “exercise’ for
American exercise style.
8a.l /americanExercise commencementDate AdjustableOrRelativeDate The first day of the exercise period for the American-style 0.1
(Refer to section A.6.3.4.3 for | options, if applicable.
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Field
Reference
Number

Field location (Relative to
/trade/product)

Field name

Data Type

Description

Card.

details).

This field is mandatory for Swaption.

8a.2

/americanExercise

expirationDate

AdjustableOrRelativeDate
(Refer to section A.6.3.4.3 for
details).

The last exercise date of the option, if applicable.

This field is mandatory for Swaption.

0.1

8a.3

/americanExercise

relevantUnderlyingDate

AdjustableOrRelativeDates
(Refer to section A.6.3.4.4 for
details).

The date(s) on the underlying set by the exercise of an option,
if applicable.

0.1

8a.4

/americanExercise

multipleExercise

As defined in the 2000 ISDA Definitions, Section 12.4.
Multiple Exercise, the buyer of the option has the right to
exercise all or less than all the unexercised notional amount of
the underlying swap on one or more days in the exercise
period, but on any such day may not exercise less than the
minimum notional amount or more that the maximum
notional amount, and if an integral multiple amount is
specified, the notional amount exercised must be equal to, or
be an intergral multiple of, the integral multiple amount.

0.1

8a4.l

/americanExercise/ multiple
Exercise

integralMultipleAmount

xsd:decimal(20,10)

If buyer has the right to exercise less than the full amount on
an exercise date, the exercised amount must be an integral
multiple of this value.

0.1

8a.4.2

/americanExercise/ multiple
Exercise

minimumNotional Amo
unt

xsd:decimal(20,10)

If buyer has the right to exercise less than the full amount on
an exercise date, the exercised amount must be at least this
value.

0.1

8a.4.3

/americanExercise/ multiple
Exercise

maximumNotional Amo
unt

xsd:decimal(20,10)

If buyer has the right to exercise less than the full amount on
an exercise date, the exercised amount must no more this
value on any given exercise date.

0.1

8b

/

bermudaExercise

The parameters for defining the exercise period for a
Bermuda style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.

This element is a substitution of element ‘exercise’ for
Bermuda exercise style.

8b.1

/bermudaExercise

bermudaExerciseDates

AdjustableOrRelativeDates
(Refer to section A.6.3.4.4 for

The date(s) on which a Bermudan-style exercise option can be
exercised, if applicable.

0.1
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Field Field location (Relative to Field name Data Type
Reference | /trade/product)
Number

Description

Card.

details).

This field is mandatory for Swaption.

8b.2 /bermudaExercise relevantUnderlyingDate | AdjustableOrRelativeDates
(Refer to section A.6.3.4.4 for
details).

The date(s) on the underlying set by the exercise of an option,
if applicable.

0.1

8b.3 /bermudaExercise multipleExercise -

As defined in the 2000 ISDA Definitions, Section 12.4.
Multiple Exercise, the buyer of the option has the right to
exercise all or less than all the unexercised notional amount of
the underlying swap on one or more days in the exercise
period, but on any such day may not exercise less than the
minimum notional amount or more that the maximum
notional amount, and if an integral multiple amount is
specified, the notional amount exercised must be equal to, or
be an intergral multiple of, the integral multiple amount.

0.1

8b.3.1 /bermudaExercise/multiple | integralMultipleAmount | xsd:decimal(20,10)
Exercise

If buyer has the right to exercise less than the full amount on
an exercise date, the exercised amount must be an integral
multiple of this value.

0.1

8b.3.2 /bermudaExercise/multiple | minimumNotionalAmo | xsd:decimal(20,10)
Exercise unt

If buyer has the right to exercise less than the full amount on
an exercise date, the exercised amount must be at least this
value.

0.1

8b.3.3 /bermudaExercise/multiple | maximumNotionalAmo | xsd:decimal(20,10)
Exercise unt

If buyer has the right to exercise less than the full amount on
an exercise date, the exercised amount must no more this
value on any given exercise date

0.1

8c / europeanExercise -

The parameters for defining the exercise period for a
European style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.

This element is a substitution of element ‘exercise’ for
European exercise style.

Please note that Asian option should be reported as the field
value "European" even though the calculation of the
settlement price is over a period of time which is different
from a European option.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
8c.1 /europeanExercise expirationDate AdjustableOrRelativeDate The last exercise date of the option, if applicable. 0.1
(Refer to section A.6.3.4.3 for
details). This field is mandatory for Swaption.
8c.2 /europeanExercise relevantUnderlyingDate | AdjustableOrRelativeDates | The date(s) on the underlying set by the exercise of an option, | 0..1
(Refer to section A.6.3.4.4 for | if applicable.
details).
8c.3 /europeanExercise partialExercise - As defined in the 2000 ISDA Definitions, Section 12.3. Partial | 0..1
Exercise, the buyer of the option has the right to exercise all or
less than all the notional amount of the underlying swap on
the expiration date, but may not exercise less than the
minimum notional amount, and if an integral multiple
amount is specified, the notional amount exercised must be
equal to, or be an integral multiple of, the integral multiple
amount.
8c.3.1 /europeanExercise/partialE | integralMultipleAmount | xsd:decimal(20,10) If buyer has the right to exercise less than the full amounton | 0..1
xercise the European exercise date, the exercised amount must be an
integral multiple of this value
8c.3.2 /europeanExercise/partialE | minimumNotionalAmo | xsd:decimal(20,10) If buyer has the right to exercise less than the full amounton | 0..1
xercise unt the European exercise date, the exercised amount must be at
least this value
9 / cashSettlement - Eithor /cashSettlement or /physicalSettlement. 0.1
To indicate how the option is settled, if applicable.
10 / physicalSettlement - Eithor /cashSettlement or /physicalSettlement. 0.1
To indicate how the option is settled, if applicable.
11 / swaptionStraddle xsd:boolean Whether the option is a swaption or a swaption straddle. 0.1
12 / swap Swap (Refer to section A type defining swap streams and additional payments 0.1
A.6.3.1 for details). between the principal parties involved in the swap.
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A.6.3.1.5 Reporting - Interest Rate — Floor & Cap

A simplified representation of selected FpML elements for the “capFloor”
element is briefly illustrated as follows:

[ CepFloar
S
Eaze Type | Product

& [] Product (extension base)

,-—-—-—E: aftributes

2 @m Product model

primaryAssetClazs |3
seconna: fLasetClass |3

productType 13

@ ,.

procuctld &

azsciilass |3

0.2 "
embediedsmionType |&)

capFloorStresam
capFloor
=M Type InterestRateStream
Type CapFloor

0..sa | premium

Type Pavment

0..sa | additianalPeyment

Type  Payment

earlyTerminationProvision

Type EarlyTerminationProvision

) Substiution Group
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For the ‘“capFloorStream” element in “capFloor” element, it can be further

expanded as follows:

capFloorStream
Type InterestRateStream

[ InterestRatestream

Baze Type  Leg

2 [] Leg(extension base)

—

‘5“

attributes

2 gm PaverReceiver model

payerPartyReference |

payerdcoouitEeference |

receiverPartyReference |3

receivertocoutFeference |3

calculstionPeriodDates

Type CalculstionPeriodDates |

paymertDates
Type PaymentDates

resenDAtes

Twne RezetDae=

calculationPetiod Amount

Type CalculationPeriodamount |

stubCalculationPeriod Aot

Type StunCalculationPenod Amount |

principsExchanges

Tvae  PrincipalExchanyes |

ca=flows

Tupz  Cashflows |

settlementProvision

Type SettlementProvision |

farmuia

Type  Farmula |
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For the “calculationPeriodDates” element in “capFloorStream” element, it can be
further expanded as follows:

& [ calculationPeriodDates

T ® attributes

(effectiveDate J

kType AdjustableDate
-
relativectizctiveDate ®
Qype MojustedRelativeCat=Offzet
=
terminationCate
RT':.fpe AdjustableDate

calculstionPeriodDates

S S
Type CalculstionPeriodDates

frelativeTsrminatinnDate
Twvne relativeDateofizet

calculativnPetiodDatesAdjuztments

Type SuzinessDayAdjusiment=

firstreriodStantDaie

ﬂ voe  Adiustablelate
@ 'E: L J '

firstReyularPeriod=tanDate |

Tyne xsddate

firstCompoundingPetindEnu0ate
Type ~sdcate

lastRegularPetiodEnauate

Twhne  =zaddate

stubberiadType
Type StubPeriodTypeErum |

calcuistianPetiodFreguenc:

Type CaiculationPeriodrresusncy
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For the “paymentDates” element in “calculationPeriodDates” element, it can be
further expanded as follows:

paymentDates
Type PaymentDates

0

2 [] PaymertDates

attributes

i~ — R
calculstionPatiodDatezRefrrence

&fpe CalcuistionPeriodDaiecReters

=
nce

rezeilstiesReference ]

Tvpe ResetDatesReiersnce

\I‘;ﬁpe YaiuationDatesrietferenc

paymertFreguency

Type Freguency

firztFaymertDate

Type  xsddate

lastredularPaymertCate

Type

wzd date

payRelstiveTo

Tvne rPayRelativel oEnum

paymertDaysOfzet

Twpz

Crffzet

paymentiatesAdiustmeris

Type

CuzinessDayAdustments

fvaluatinr:DatesReferencc
&
e
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The “calculationPeriod Amount” element in the “capFloorStream” element can be

expanded as:

© [ CalculationPeriodsmount

calculationPeriod Amaount
ik e—. o
Type CalculstionPeriodAmourt

calculation
Type Calculstion

® [ calculation

nationalSchedule
Type  Motional

frLinkedr!stionalScheduls
Twee  FrLinkedMotionalSoiedule

——
currentiotic sl
Type  Money

notionslSrheduls |

Type MNotiona |

fixeumateScl edule

Type  Scheduls

futuret =lushlotion=l

Twee  Futurevaluesmount |

rateCalculation
Tiypee: Rate:
Ahstract  true

dayourtFrartion
Tywe  DayCourtFraction

dizcounting
Type  Discoursing

carpsundingtetthod
Type CumpoundingticthodEnum |

knovenamountScheduls ®
Teme  AmourtSchedule
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In particular, the “rateCalculation” element above can be substituted by the
“floatingRateCalculation” element as follows:

& [ FloatingRateCalculation
= |:| FloatingRate (extension base)

O [] Rate (extension hase)
I,-—v—-—~—-:E= sttributes

(0) ga FlostingRatelndes: model

flostingRatelndex |

indexTenor &

floatingRatetutiplierSchedule |3

0.
] .E’ = spreadSchedule J;G-}

rateTeestment |3

capRateSchedule |

[flu:natingRateCalc:ulatinn

0.0
©n floorRateSchedule 3
Type  FloatingRateCalculation -

intis'Fate |3

finslRat=Reunding &

e

averagnotleinod (2

regativelrter=sthaieTrestment |

® Substrution Group
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Below are the detailed elements descriptions for the “capFloor” element.

Field Field location (Relative to Field name Data Type Description
Reference | /trade/product)
Number |
1 / primaryAssetClass Scheme: AssetClass A simple asset class categoriza
(xsd:normalizedString(63))
/primaryAssetClass @assetClassScheme xsd:any URI Simply ignored by HKTR-R
value:
http:/ /www.fpml.org/coding
2 / productType Scheme: ProductTaxonomy | A classification of the type of
(xsd:normalizedString (100))
/productType @productTypeScheme xsd:any URI Simply ignored by HKTR-F
FpML product type, one m
scheme:
http:/ /www.fpml.org/coding
3 / productld xsd:normalizedString(255) A product reference identifier.

that describes the key econor
type, with the exception of c
quantity, number of units) an
that are negotiated for each tra
identifiers such as the "UPI"
required by certain regulatory
used to hold identifiers of be
templates used by certain trad
does not define the domair
element. Note that the domain
strictly an enumerated list.

/productld @productldScheme xsd:any URI To specify the product ID t
following coding scheme:
http:/ /www.fpml.org/coding

product-identifier

To specify the product ID ty
following coding scheme:
http:/ /www.hkicl.com.hk/scl
identifier
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / capFloorStream - The cap & floor stream. 0.1
1.1
41 /capFloorStream payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
This field is mandatory for CapFloor.
/capFloorStream/payerPart | @href xsd:IDREF A reference to a party. Req.
yReference
4.2 /capFloorStream receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for CapFloor.
/capFloorStream/receiverPa | @href xsd:IDREF A reference to a party. Req.
rtyReference
43 /capFloorStream calculationPeriodDates | --- The calculation periods dates schedule. 0.1
1.1
431 /capFloorStream/ calculation | effectiveDate AdjustableDate (Refer to The first day of the term of the trade. 0.1
PeriodDates section A.6.3.4.1 for details). (1..1)
432 /capFloorStream/ calculation | terminationDate AdjustableDate (Refer to The last day of the term of the trade. 0.1
PeriodDates section A.6.3.4.1 for details). (1.1)
44 /capFloorStream paymentDates --- The payment dates schedule. 0.1
441 /capFloorStream/paymentD | paymentFrequency Frequency The frequency at which regular payment dates of the 0.1
ates (Refer to section A.6.3.1.10.1 | transaction, if applicable.
for details).
45 /capFloorStream calculationPeriodAmou | --- The calculation period amount parameters. 0.1
nt (1..1)
451 /capFloorStream/ calculation | calculation - The parameters used in the calculation of fixed or floating 1.1
Period Amount rate calculation period amounts.
451.1 /capFloorStream/ calculation | notionalSchedule Notional The notional amount or notional amount schedule. 0.1
Period Amount/ calculation (Refer to section A.6.3.1.10.2 (1..1)
for details).
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
4512 /capFloorStream/ calculation | rateCalculation -— " /swapStream/ calculationPeriod Amount/ calculation/rateC | 0..1
Period Amount/ calculation alculation" (or its substitute). (1..1)
This element is the head of a substitution group. It is
substituted by the floatingRateCalculation element for
standard Floating Rate legs.
451.2a /capFloorStream/calculation | floatingRateCalculation | --- A floating rate calculation definition. 1.1
Period Amount/ calculation
This element is a substitution of element ‘rateCalculation’ for
standard Floating Rate legs.
451.2a1 /capFloorStream/calculation | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option of the transaction, i.e. the 0.1
Period Amount/ calculation/f (xsd:normalizedString (63)) | floating rate index, if applicable.
loatingRateCalculation
This field is mandatory for CapFloor.
/capFloorStream/ calculation | @floatingRateIndexSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
Period Amount/calculation/f | me value:
loatingRateCalculation/floati http:/ /www . fpml.org/coding-scheme/floating-rate-index
ngRateIndex
This is required for CapFloor.
451.2a2 /capFloorStream/ calculation | indexTenor Period The ISDA Designated Maturity of the transaction, i.e. the 0.1
Period Amount/ calculation/f (Refer to section A.6.3.1.10.7 | tenor of the floating rate, if applicable.
loatingRateCalculation for details).
This field is mandatory for CapFloor.
451.2a.3 /capFloorStream/calculation | floatingRateMultiplierSc | Schedule A rate multiplier or multiplier schedule to apply to the 0.1
Period Amount/calculation/f | hedule (Refer to section A.6.3.1.10.3 | floating rate. A multiplier schedule is expressed as explicit
loatingRateCalculation for details). multipliers and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in the
calculationPeriodDatesAdjustments. The multiplier can be a
positive or negative decimal.
451.2a4 /capFloorStream/ calculation | spreadSchedule SpreadSchedule The ISDA Spread expressed as explicit spread. The spreadis | 0..U
Period Amount/ calculation/f (Refer to section A.6.3.1.10.4 | a per annum rate, expressed as a decimal. For purposes of (0..1)
loatingRateCalculation for details). determining a calculation period amount, if positive the
spread will be added to the floating rate and if negative the
spread will be subtracted from the floating rate. A positive 10
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Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

basis point (0.1%) spread would be represented as 0.001.

This field is mandatory for CapFloor.

451.2a5

/capFloorStream/ calculation
Period Amount/ calculation/f
loatingRateCalculation

capRateSchedule

StrikeSchedule
(Refer to section A.6.3.1.10.5
for details).

The cap rate or cap rate schedule, if any, which applies to the
floating rate. The cap rate (strike) is only required where the
floating rate on a swap stream is capped at a certain level. A
cap rate schedule is expressed as explicit cap rates and dates
and the step dates may be subject to adjustment in
accordance with any adjustments specified in
calculationPeriodDatesAdjustments. The cap rate is assumed
to be exclusive of any spread and is a per annum rate,
expressed as a decimal. A cap rate of 5% would be
represented as 0.05.

At least one schedule (either capRateSchedule or
floorRateSchedule) should be provided and they can co-exist.

0.U
(0.1)

45.1.2a.6

/capFloorStream/ calculation
Period Amount/ calculation/f
loatingRateCalculation

floorRateSchedule

StrikeSchedule
(Refer to section A.6.3.1.10.5
for details).

The floor rate or floor rate schedule, if any, which applies to
the floating rate. The floor rate (strike) is only required where
the floating rate on a swap stream is floored at a certain strike
level. A floor rate schedule is expressed as explicit floor rates
and dates and the step dates may be subject to adjustment in
accordance with any adjustments specified in
calculationPeriodDatesAdjustments. The floor rate is
assumed to be exclusive of any spread and is a per annum
rate, expressed as a decimal. A floor rate of 5% would be
represented as 0.05.

At least one schedule (either capRateSchedule or
floorRateSchedule) should be provided and they can co-exist.

0.U
(0.1)

4.6

/capFloorStream

settlementProvision

SettlementProvision
(Refer to section A.6.3.1.7 for
details).

A provision that allows the specification of settlement terms,
occurring when the settlement currency is different to the
notional currency of the trade.

0.1

Premium

Payment
(Refer to section
A.6.3.1.10.10 for details).

The option premium amount payable by buyer to seller on
the specified payment date.

0.U
(0.1)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
6 / earlyTerminationProvisi | EarlyTerminationProvision | Parameters specifying provisions relating to the optionaland | 0..1

on (Refer to section A.6.3.1.7 for | mandatory early termination of a swap transaction.

details).
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A.6.3.1.6 Reporting - Interest Rate - FRA

A simplified representation of selected FpML elements for the “fra” element
is briefly illustrated as follows:

[ Fra
o
Basze Type | Product

@ [ ] Product (extension base)

r—-—-—*@ attributes

(=) ga Product.model

primaryAzsetClazs |(®)
secondary ie=etClazs |3
productType |(®
@eo
8
productid |3
assetCiass |

0.2
embedie2 CnijonType |(®

©) §a BuyerSeller model

buyerPartyReference |
buyer&rccun.Jeterence |3
——#)o

sellerPartyReference |0

selerAcrouniieterence |(®

adju=stedE ffectiveDate
Type RequiredidentifierDate

adjustedTerminationDate
Type x=d.date
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fra

Type Fra

paym=ntDate
Tyre AdjustabwDate

fixingC ateOffzet
Type relativeDarel ffzat

dayCountFraction

Type uvayCounfraction |

calcuatianPeriodMumberOioays
Type wx=d:positiveinteger

notional

Type Money

fixedRate
Type IdentifiedRate

floatingRatelndex
Type FloatingRatelndex

indexTenor
Type Period

fraDizcounting

Type FraDizcountingEnum

aduitionalPavment

Tyoc Payment

(@ Substitution Group
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Below are the detailed elements descriptions for the “fra” element.

Field
Reference
Number

Field location (Relative to
[trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

0.1
(1.1)

/primaryAssetClass

@assetClassScheme

xsd:anyURI

Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/coding-scheme/ asset-class

Opt.

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

A classification of the type of product.

0.U
(1.1)

/productType

@productTypeScheme

xsd:any URI

Simply ignored by HKTR-R system. To specify standard
FpML product type, one may use the following coding
scheme:

http:/ /www.fpml.org/coding-scheme/product-taxonomy

Opt.

productld

xsd:normalizedString(255)

A product reference identifier. The product ID is an identifier
that describes the key economic characteristics of the trade
type, with the exception of concepts such as size (notional,
quantity, number of units) and price (fixed rate, strike, etc.)
that are negotiated for each transaction. It can be used to hold
identifiers such as the "UPI" (universal product identifier)
required by certain regulatory reporting rules. It can also be
used to hold identifiers of benchmark products or product
templates used by certain trading systems or facilities. FpML
does not define the domain values associated with this
element. Note that the domain values for this element are not
strictly an enumerated list.

0.U
(0.1)

/productld

@productldScheme

xsd:anyURI

To specify the product ID type “UPI”, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-scheme/external / unique-

product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:

http:/ /www .hkicl.com.hk /scheme/hkitr/isda-product-
identifier

Opt.
(Req))
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www .hkicl.com.hk /schema /hktr/ gtr-product-
identifier
4 / buyerPartyReference Reference Party receiving floating rate/Party with right to exercise the | 0..1
option.
This field is mandatory for FRA.
/buyerPartyReference @href xsd:IDREF The reference to a party. Req
5 / sellerPartyReference Reference Party paying floating rate/Party with obligation to fulfill the | 0..1
option if exercised (the writer of the option).
This field is mandatory for FRA.
/sellerPartyReference @href xsd:IDREF The reference to a party. Req
6 / adjustedEffectiveDate RequiredIdentifierDate The first day of the term of the trade. 0.1
(xsd:date) (1..1)
/adjustedEffectiveDate @id xsd:ID Built-in derived type. ID represents the ID attribute type. The | Req.
base type of ID is NCName.
7 / adjustedTerminationDat | xsd:date The last day of the term of the trade. 0.1
e (1.1)
8 / notional - The notional amount of the trade. 0.1
1.1
8.1 /mnotional currency Scheme: Currency The currency of the notional amount of the transaction, if | 0..1
(xsd:normalizedString (3)) applicable. (1..1)
/notional/currency @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
8.2 /notional amount xsd:decimal (20,10) The notional amount of the transaction, if applicable. 0.1
1.1
9 / fixedRate xsd:decimal (6,12) The fixed interest rate of the transaction at the start of the | 0..1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)

Number

deal, if applicable. A rate of 5% would be represented by 0.05. | (1..1)
10 / floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option of the transaction, i.e. the | 0.1
(xsd:normalizedString (63)) | floating rate index, if applicable. (1..1)
/floatingRateIndex @floatingRateIndexSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
me value:
http:/ /www.fpml.org/coding-scheme/floating-rate-index
This is required for FRA.

11 / indexTenor Period The ISDA Designated Maturity of the transaction, i.e. the | 0.1
(Refer to section A.6.3.1.10.7 | tenor of the floating rate, if applicable. (1..1)
for details).

12 / fraDiscounting Enumerated type: The type of discounting, if any, used in calculating the FRA, if | 0..1
fraDiscounting applicable.
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A.6.3.1.7 Reporting - Interest Rate Swap — Settlement Provision

A simplified representation of selected FpML elements for the
“settlementProvision” element is briefly illustrated as below. Note that as there
are customized elements inside the structure, user should override the default
SettlementProvision type with “tr:SettlementProvision” type using the xsi:type
declaration.

= |:| foml SettlementProvision (extension base)

@)o

settlementCurrency |

[ Seftementrrovision nonDeliverableSetiement |3

Baze Type  fpml SettlemertProvision

zettlementtdethocd
Type  IrSettlementhdethodd

The “nonDeliverableSettlement” element in “settlementProvision” element can
be expanded as follows:

3 [ ] MonDeliverableSettiement

referenceCurrency

Type Currency

fxbixingDate
Tyrz  FxFixingCate

nonDeliverableSettlement o . o fxFiingScheduls ®
Type MonDeliverableSettlement Typz  AdustabieDates
settlementRateCption
Type SettlementRateOption

pricesourcelisruption

Type Price=ourcelDizruption

The “priceSourceDisruption” element in “nonDeliverableSettlement” element can
be expanded as follows:
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(] |:| PriceSourceDisruption
@& [] FallbackReferencePrice

valuationPostponement
Type  “alustionPostponement

0. fallbackSettlementRateOption
Type SettlementRsteOption

priceSourcebistuption fallbackReferencePrice

T Prices [ i E 2 T FallbsckRet Pri E 2

ype  PriceSourceDisruption ype  FalbackReferencePrice R e e e e o
Type Empty

calculstion&gentDetermination
Type CalculstionAgent

The “valuationPostponement” element in “fallbackReferencePrice” element can
be expanded as follows:

O [ ] “alustionPostponement
valuationPostponement o . o maximumbDay=OfPostponement
Type “alustionPostponement Type x=d postivelnteger

The “calculationAgentDetermination” element in “fallbackReferencePrice”
element can be expanded as follows:

3 [ cCalculationAgent

calculationAgentDeter minstion o .
Type Calculationfgent

calculationAgertPartyReference j ]

calculatlr)r..f«gqntPartD )
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Below are the detailed elements descriptions for the “settlementProvision” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swapStream
Number )
1 / settlementProvision - A provision that allows the specification of settlement terms, | 0..1
occurring when the settlement currency is different to the
notional currency of the trade.
1.1 / settlementProvision settlementCurrency Scheme: Currency The currency that streams settles in for the transaction or Leg | 0..1
(xsd:normalizedString (3)) 1 of the transaction or Leg 2 of the transaction, if applicable.
Required when the transaction is to be settled in a different
currency other than the currency in which the notional
amount is denominated and not allowed otherwise.
/settlementProvision/settle | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
mentCurrency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
1.2 / settlementProvision nonDeliverableSettleme | - The specification of the non-deliverable settlement provision. | 0..1
nt
121 /settlementProvision/nonDe | referenceCurrency Scheme: Currency The currency in which the stream is denominated for a 0.1
liverableSettlement (xsd:normalizedString (3)) transaction or Leg 1 of the transaction or Leg 2 of the
transaction, if applicable.
Required when the transaction is referenced to a different
currency other than the currency in which the notional
amount is denominated.
/settlementProvision/nonDe | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
liverableSettlement/referenc a valid currency code as defined by the ISO standard 4217 -
eCurrency Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.

Version 1.5.3

Page 148



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swapStream

Number )

Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www . fpml.org/ext/is04217-2001-08-15
122 /settlementProvision/nonDe | settlementRateOption Scheme: The rate source for the conversion to the settlement currency. | 0..1
liverableSettlement SettlementRateOption This source is specified through a scheme that reflects the
(xsd:normalizedString(100)) | terms of the Annex A to the 1998 FX and Currency Option
Definitions.
/settlementProvision/nonDe | @settlementRateOptionS | xsd:anyURI A type defining the settlement rate options through a scheme | Opt.
liverableSettlement/settleme | cheme reflecting the terms of the Annex A to the 1998 FX and
ntRateOption Currency Option Definitions.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www .fpml.org/coding-scheme/settlement-rate-
option

123 /settlementProvision/nonDe | priceSourceDisruption - A type defining the parameters to get a new quote when a 0.1
liverableSettlement settlement rate option is disrupted.

1.23.1 /settlementProvision/nonDe | fallbackReferencePrice — The method, prioritzed by the order it is listed in this element, | 0..1
liverableSettlement/ priceSou to get a replacement rate for the disrupted settlement rate
rceDisruption option.

12311 /settlementProvision/nonDe | valuationPostponement | --- Specifies how long to wait to get a quote from a settlement 0.1
liverableSettlement/ priceSou rate option upon a price source disruption
rceDisruption/fallbackRefere
ncePrice

123111 /settlementProvision/nonDe | maximumDaysOfPostp | xsd:positivelnteger(3,0) The maximum number of days to wait for a quote from the 0.1
liverableSettlement/priceSou | onement disrupted settlement rate option before proceding to the next
rceDisruption/fallbackRefere method.
ncePrice/valuationPostpone
ment

12312 /settlementProvision/nonDe | fallbackSettlementRateO | Scheme: This settlement rate option will be used in its place. 0.U
liverableSettlement/ priceSou | ption SettlementRateOption (0..5)
rceDisruption/fallbackRefere (xsd:normalizedString (100))
ncePrice
/settlementProvision/nonDe | @settlementRateOptionS | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
liverableSettlement/priceSou | cheme value:
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swapStream
Number )
rceDisruption/fallbackRefere http:/ /www . fpml.org/coding-scheme/ settlement-rate-
ncePrice/ fallbackSettlement option
RateOption
12313 /settlementProvision/nonDe | fallbackSurveyValuation | Empty This block is present if applicable, not present if otherwise. 0.1
liverableSettlement/ priceSou | Postponement
rceDisruption/fallbackRefere Request rate quotes from the market.
ncePrice
12314 /settlementProvision/nonDe | calculationAgentDeterm | --- The calculation agent will decide the rate. 0.1
liverableSettlement/priceSou | ination
rceDisruption/fallbackRefere
ncePrice
123141 /settlementProvision/nonDe | calculationAgentPartyR | Reference A pointer style reference to a party identifier defined 1.U
liverableSettlement/priceSou | eference elsewhere in the document. The party referenced is the ISDA | (1..2)
rceDisruption/fallbackRefere Calculation Agent for the trade. If more than one party is
ncePrice/ calculationAgentD referenced then the parties are assumed to be co-calculation
etermination agents, i.e. they have joint responsibility.
This field is mandatory and must be only one occurance.
/settlementProvision/nonDe | @href xsd:IDREF Reference to a party. Req.
liverableSettlement/ priceSou
rceDisruption/fallbackRefere
ncePrice/ calculationAgentD
etermination/calculationAge
ntPartyReference
1.3 / settlementProvision tr:settlementMethod Scheme: SettlementMethod | The settlement method for the transaction or Leg 1 of the 0.1
(xsd:normalizedString(63)) | transaction or Leg 2 of the transaction, if applicable.
/settlementProvision/tr:settl | @settlementMethodSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.

ementMethod

me

value:
http:/ /www.hkicl.com.hk/scheme/hktr/interest-rate-
settlement-method
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A.6.3.1.8 Reporting - Interest Rate Swap — Early Termination Provision

A simplified representation of selected FpML elements for the
“earlyTerminationProvision” element is briefly illustrated as follows:

[S] |:| EarlyTerminationFrovision

f_'_'@' attributes

D Em MandstoryEarlyTerminstion mocdel

mandataryEarly TerminationDeteTenor
earlyTerminationFrovision S
Type Period

®
T Early TerminationProvisi =
vpe  EarlyTerminationProvision
([B)o—@)e
mandataryEarly Termination ®
Type MandatoryEarly Termination
—@Bo—@e o

O 2a OptionzlEarkyTermination.model

optionalCarl TerminationPa; ameters

Type E.ercizePeriod

@o—@e

optionalEarly Termination

Type OptionalEarly Termination

The “mandatoryEarlyTerminationParameters” element in
“earlyTerminationProvision” element can be expanded as follows:

= |:| MandatoryEarly Termination

r.--—-—E: aftributes

mandatoryEarly TerminationDate
mandatoryEarly Termination o Type  AdjustableDate

Type MandatoryEarly Termination
calulationgent

Twpz  Calculauon&gent

E,

caznsttlemert

Type Cashzettlemant

mandatoryEary, Termination&diusteaDates

Type ManoatoryEarly TerminationsdivustedDates

b

The “optionalEarlyTermination” element in ‘“earlyTerminationProvision’
element can be expanded as follows:
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O [ oOptionalEarly Termination

singleParty Option
Type SinglePartyOption

exercize 1E)
[

0..s Exerdizedotice

Twps  Exercisebctice

. L fallow! lpCanfirmation
optionalEarly Terminstion
. Lo = = Tvpz  xsdbooean
Type OptionalEarly Termination

calculationdgent
Typz  Calculationdzent

cazn=ritlement
Tyge CashZedloment

optionalEarly TerminationAdjustedDates
Type OptionalEatly TerminstionAdjustedDates

The “singlePartyOption” element in “optionalEarlyTermination” element can be
expanded as follows:

O [ singlePartyCption
O 2. BuyerSeller model

buyerPartyReference |3

buyertocouriSeference |8

singleParty Option ~ O - O
Type  SingleParty Option © &)o &)O

sellerPartyReference |3

seller&ccou tReference |3

The “exercise” element in “optionEarlyTermination” element can be substituted
as one of the following 3 “exercise extensions”:
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& [ ] Exercize

] attributes

2 substitutions

EXBICiZE fameriu:anExeru:ise
Type Exercize &) | Type .ﬂ-.meri|:=.=4|'|E><|E!r|:iseJ@I
Apstract  true -
" hermudaExercise ]
khT*:.-'F:uE BermudaExercize
FY

P
europeanExercize J

RT':.fpe EuropeanExercize

The “americanExercise” element in “exercise” element can be expanded as

follows:

Version 1.5.3

Page 153



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5

Confidential

americanExercize
Type AmericanExercize

[ AmericarExercise

Baze Type  Exercize

= |:| Exercize (extenzion baze)

———®

Jor

attributes

commencementDate
Type AdjustableOrRelativeDate

expirationDate
Type AdjustableCrRelstiveDate

relevantUndetlyingDate
Type AdustableOrRelativeDates

earlicstExercizaTime

®

Tyoe ocusinessCenterTime

lalestExercizeTime

Type BusinessCerterTime

expirZionTime

Tywpe OCuzinessCerterTime

multipizExercize

Twae  MultipleExercize

exer_izeFee=chedule

Type CxercizeFeeSchedule

@ Substiiticn Group

The “bermudaExercise” element in “exercise” element can be expanded as

follows:

Version 1.5.3

Page 154



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential

[] BermudsExercize

Baze Type  Exercize

= |:| Exercize (extension basze)

— ] attributes

hermudaExerciselates
Type AdustableOrRelstiveDates

relevantUnderlvingDiate
Type AdustableOrRelativeDates

earleziSxercizeTime

Tweoe SusinessCentotTime
[bermudaExermse ]@. .@ o letestExercizeTime
e |EEIES Type BuzinessCenterTime

expirationTime

Tyke SusinessCentctTime

munip!=Exercize

Type  wiuttipleExercize

exetizeFes=cheduls

Type ExercizeFeeschedule

@ Substiution Group

The “europeanExercise” element in “exercise” element can be expanded as
follows:
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[l EuropearExercise

Baze Type  Exercize

= |:| Exercize (extenzion baze)

1T ] attributes

expirationDate
Type AdjustableOrRelativeDate

relevartinderlyvingDate
Type AdjustableCrRelstiveDates

eatiestExercizeTime

Twpe CusinessCenierTime

eurapeanExercize
e | T ——(a@)©
Type EuropeanExercize

expirstionTime

Twpe cusinessCerwarTime

patizlExercize

Tybe PadialExercize

exercizeFes

Tyne Exercizel ze
(3 Substiodico Group

The “optionalEarlyTerminationAdjustedDates” element in
“optionEarlyTermination” element can be expanded as follows:

= D OptionalEar by TerminationAdjustedDates
© [ EarlyTerminationEvent

[C] attributes

adjustedExercizeDate
Type xsddate
optionalEarly TerminationAdjustedDates o .@ 0. | earlyTerminationEvent o
Type OptionalBarlyTerminationAdjustedDates Type EarlyTerminationEvent | adjustedEarly TerminationDate
; : ; I®

Type xsddate
adjusted ZashSettlement'z!uativnDate

Twre  czdidate

adju=iec TazhSettlementPay e wate o

Twre  «zodate

adjusiedSvercizeFeePay e nDate '@
Ty .zddate
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Below are the detailed elements descriptions for the “earlyTerminationProvision” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap |/trade
Number /product/swaption/swap |/t
rade/product/capFloor)
1 / mandatoryEarlyTermin | Period The period after trade date of the mandatory early 0.1
ationDateTenor (Refer to section termination date associated with a mandatory early
A.6.3.1.10.7A.6.3.1.10.6 for termination of the transaction, if applicable.
details).
2 / mandatoryEarlyTermin | --- A mandatory early termination provision to terminate the 0.1
ation swap at fair value.
21 /mandatoryEarlyTerminatio | mandatoryEarlyTermin | AdjustableDate (Refer to The early termination date associated with a mandatory early | 0..1
n ationDate section A.6.3.4.1 for details). | termination of the transaction, if applicable.
3 / optionalEarlyTerminatio | --- An option for either or both parties to terminate the swap at 0.1
n fair value.
3.1 /optionalEarlyTermination singlePartyOption - If optional early termination is not available to both parties 0.1
then this component specifies the buyer of the option.
This component is excluded if optional early termination is
available to both parties.
311 /optionalEarlyTermination/ | buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays for | 0..1
signlePartyOption this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRAs this is
the fixed rate payer.
/optionalEarlyTermination/ | @href xsd:IDREF The reference to a party. Regq.
signlePartyOption/buyerPar
tyReference
3.2 /optionalEarlyTermination exercise - A placeholder for the actual option exercise definitions. 0.1
"/ optionalEarlyTermination/exercise" (or its substitute).
The exercise style of the option associated with an optional
early termination of the transaction, if applicable.
3.2a /optionalEarlyTermination americanExercise - The parameters for defining the exercise period for an 0.1
American style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap |/trade
Number /product/swaption/swap |/t
rade/product/capFloor)
This element is a substitution of element ‘exercise’ for
American exercise style.
32al /optionalEarlyTermination/ | commencementDate AdjustableOrRelativeDate The beginning of exercise period for American-style options 0.1
americanExercise (Refer to section A.6.3.4.3 for | associated with an optional early termination of the
details). transaction, if applicable.
3.2a.2 /optionalEarlyTermination/ | expirationDate AdjustableOrRelativeDate The last date option can be exercised associated with an 0.1
americanExercise (Refer to section A.6.3.4.3 for | optional early termination of the transaction, if applicable.
details).
3.2a3 /optionalEarlyTermination/ | relevantUnderlyingDate | AdjustableOrRelativeDates | The date(s) on the underlying set by the exercise of an option | 0..1
americanExercise (Refer to section A.6.3.4.4 for | associated with an optional early termination of the
details). transaction, if applicable.
3.2b /optionalEarlyTermination bermudaExercise - The parameters for defining the exercise period for a 0.1
Bermuda style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element “exercise’ for
Bermuda exercise style.
3.2b.1 /optionalEarlyTermination/ | bermudaExerciseDates AdjustableOrRelativeDates | The date(s) on which a Bermudan-style exercise option can be | 0..1
bermudaExercise (Refer to section A.6.3.4.4 for | exercised associated with an optional early termination of the
details). transaction, if applicable.
3.2b.2 /optionalEarlyTermination/ | relevantUnderlyingDate | AdjustableOrRelativeDates | The date(s) on the underlying set by the exercise of an option | 0..1
bermudaExercise (Refer to section A.6.3.4.4 for | associated with an optional early termination of the
details). transaction, if applicable.
3.2¢c /optionalEarlyTermination europeanExercise - The parameters for defining the exercise period for a 0.1
European style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element ‘exercise’ for
European exercise style.
3.2c1 /optionalEarlyTermination/ | expirationDate AdjustableOrRelativeDate The last date option can be exercised associated with an 0.1
europeanExercise (Refer to section A.6.3.4.3 for | optional early termination of the transaction, if applicable.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap |/trade

Number /product/swaption/swap |/t
rade/product/capFloor)

details).

3.2c.2 /optionalEarlyTermination/ | relevantUnderlyingDate | AdjustableOrRelativeDates | The date(s) on the underlying set by the exercise of an option | 0..1
europeanExercise (Refer to section A.6.3.4.4 for | associated with an optional early termination of the

details). transaction, if applicable.

33 /optionalEarlyTermination optionalEarlyTerminatio | --- An early termination provision to terminate the trade at fair 0.1

nAdjustedDates value where one or both parties have the right to decide on
termination.

331 /optionalEarlyTermination/ | earlyTerminationEvent | --- The adjusted dates associated with an individual early 0.U
optionalEarlyTerminationAd termination date. (0..360)
justedDates

3311 /optionalEarlyTermination/ | adjustedExerciseDate xsd:date The date on which option exercise occurs associated withan | 0..1
optionalEarlyTerminationAd optional early termination of the transaction, if applicable..
justedDates/ earlyTerminatio
nEvent

3312 /optionalEarlyTermination/ | adjustedEarlyTerminati | xsd:date The early termination date associated with an optional early 0.1
optionalEarlyTerminationAd | onDate termination of the transaction if an early termination
justedDates/earlyTerminatio provision is exercised (adjusted), if applicable.
nEvent
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A.6.3.1.9 Reporting - Interest Rate Swap — Cancelable Provision
A simplified representation of selected FpML elements for the
“cancelableProvision” element is briefly illustrated as follows:

= [ CancelableProvizion

= B BuyerSeler model

buyerPartyReference |2
buyerdcoou tReference (3
—&)e

zellerPartyReference |(®

zellerdoomuntReference |3

exercize 1E)
; [

exerciaehotice

Twps  Exercizefctice |

cancelakbleProvizion
iz © .E} follownd JpConfisratan
Type CancelableProvision LU i @

Twpe xsdboolean

cancelablertovisionAdjustedbates

Twpe  CancelableProvisionAdiusticdhates |

0..m | finalCalcuiaticnPeriodDate Adjuztiment
Twpe  FinalCalculationPetiodDateAciustment f
initizlF e

Type SimplePayment |

The “‘exercise” element in ‘“cancelableProvision” element can be substituted as
one of the following 3 “exercise extensions’:
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& [ ] Exercize

] attributes

2 substitutions

EXBITIZE fameriu:anExeru:ise
Type Exercize &) | Type .ﬂ-.meri|:=.=4|'|E><|E!r|:iseJ@I
Apstract  true P
" hermudaExercise ]
khT*:.-'F:uE BermudaExercize
FY

=
europeanExercize J

RT':.fpe EuropeanExercize

The “americanExercise” element in “exercise” element can be expanded as

follows:
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americanExercize
Type AmericanExercize

[ AmericarExercise

Baze Type  Exercize

= |:| Exercize (extenzion baze)

———®

Jor

attributes

commencementDate
Type AdjustableOrRelativeDate

expirationDate
Type AdjustableCrRelstiveDate

relevantUndetlyingDate
Type AdustableOrRelativeDates

earliesicyercisaTime ®

Type SusinessCeniarTime

latestE ercizeTime

Type OSusinessCenczrTime

expirananTime

Type GuzinessCenizarTime

multipizExercize

Type  wultipleExercize

exercizer re=chedulc

Type CxercizeFesSchnedule

@ Substitution Group

The “bermudaExercise” element in “exercise” element can be expanded as

follows:
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[] BermudsExercize

Baze Type  Exercize

= |:| Exercize (extension basze)

— ] attributes

hermudaExerciselates
Type AdustableOrRelstiveDates

relevantUnderlvingDiate
Type AdustableOrRelativeDates

eariestExercizaTime

Type BSusinessCentstTime
[bermudaExermse ]E" . o latestCxercizeTime
e |EEIES Type BusinessCenterTime

expirstionTime

Typr  BusinessCenterTime

multipleFxercize

Tvpe  multipleExercize

exercizeFrescheriuls

Twpe  cxercizeFeeSihadule

B Sukstiuonen Group

The “europeanExercise” element in “exercise” element can be expanded as
follows:
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[l EuropearExercise

Baze Type  Exercize

= |:| Exercize (extenzion baze)

T T1 ] attributes

expirationDate
Type AdjustableOrRelativeDate

relevartinderlyvingDate
Type AdjustableCrRelstiveDates

eatliestExercizeTime

eurapeanExercize Type
e | T ——(a@)©
Type EuropeanExercize

expirationTime

BusinessCerterTime

Type BusinesslerterTime

patiz!Fxercizr

Twps  Parialexcrcize

exelzizeFes

Twpe ExercizeFee
(D Substiution Group

The “initialFee” element in ‘“‘cancelableProvision” element can be expanded as
follows:
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S [ simplePayment

= |:| PaymertBaze (extension baze)

’,-—-—-—*E: attributes

©) gm PayerReceiver model

initizlF ee payerPartyReference |

(#)o
receiverPartyReference |3

. o receiveraccourimeference |2

paymentimourt &

Type SimplePayment
payerdccruriFeference |(®

paymcribate |3

The “paymentAmount” element in “initialFee” element can be expanded as
follows:

[] MonMegativeManey
Baze Type | MoneyBaze

|:| hMoneyBasze (extension bhaze)
Ahstract | frue

attributes

CLrrency
parymert Amourt @ (]
Type Currency

Type MonMegativeMoney

ammount

Type MonMegstiveDecimal
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Below are the detailed elements descriptions for the “cancelableProvision” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap)
Number
1 / buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays for | 0..1
this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRAs this is
the fixed rate payer.
/buyerPartyReference @href xsd:IDREF The reference to a party. Regq.
2 / sellerPartyReference Reference A reference to the party that sells ("writes") this instrument, 0.1
i.e. that grants the rights defined by this instrument and in
return receives a payment for it. See 2000 ISDA definitions
Article 11.1 (a). In the case of FRAs this is the floating rate
payer.
/sellerPartyReference @href xsd:IDREF The reference to a party. Regq.
3 / exercise - A placeholder for the actual option exercise definitions. 0.1
"/exercise" (or its substitute).
The exercise style of the option associated with a cancelation
provision of the transaction, if applicable.
3a / americanExercise - The parameters for defining the exercise period for an 0.1
American style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element “exercise’ for
American exercise style.
3a.l /americanExercise commencementDate AdjustableOrRelativeDate Beginning of exercise period for American-style options 0.1
(Refer to section A.6.3.4.3 for | associated with a cancelation provision of the transaction, if
details). applicable.
3a.2 /americanExercise expirationDate AdjustableOrRelativeDate Last date option can be exercised associated with a 0.1
(Refer to section A.6.3.4.3 for | cancelation provision of the transaction.
details).
3a.3 /americanExercise relevantUnderlyingDate | AdjustableOrRelativeDates | The date(s) on the underlying set by the exercise of an option | 0..1
(Refer to section A.6.3.4.4 for | associated with a cancelation provision of the transaction, if
details). applicable.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap)
Number
3b / bermudaExercise - The parameters for defining the exercise period for a 0.1
Bermuda style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element ‘exercise’ for
Bermuda exercise style.
3b.1 /bermudaExercise bermudaExerciseDates | AdjustableOrRelativeDates | Date(s) on which a Bermudan-style exercise option can be 0.1
(Refer to section A.6.3.4.4 for | exercised associated with a cancelation provision of the
details). transaction, if applicable.
3b.2 /bermudaExercise relevantUnderlyingDate | AdjustableOrRelativeDates | The date(s) on the underlying set by the exercise of an option | 0..1
(Refer to section A.6.3.4.4 for | associated with a cancelation provision of the transaction, if
details). applicable.
3c / europeanExercise - The parameters for defining the exercise period for a 0.1
European style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element ‘exercise’ for
European exercise style.
3c.1 /europeanExercise expirationDate AdjustableOrRelativeDate Last date option can be exercised associated with a 0.1
(Refer to section A.6.3.4.3 for | cancelation provision of the transaction.
details).
3c.2 /europeanExercise relevantUnderlyingDate | AdjustableOrRelativeDates | The date(s) on the underlying set by the exercise of an option | 0..1
(Refer to section A.6.3.4.4 for | associated with a cancelation provision of the transaction, if
details). applicable.
4 / initialFee - An initial fee for the cancelable option. 0.1
41 /initialFee payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
/initialFee/ payerPartyRefere | @href xsd:IDREF The reference to a party. Req.
nce
4.2 /initialFee receiverPartyReference | Reference A reference to the account responsible for making the 0.1
payments defined by this structure.
/initialFee/receiverPartyRef | @href xsd:IDREF The reference to a party. Req.
erence
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Field Field location (Relative to Field name Data Type Description Card.

Reference | /trade/product/swap)

Number

43 /initialFee paymentAmount - Amount paid for the option. 0.1

431 /initialFee/ paymentAmount | currency Scheme: Currency The currency of amount paid for the cancelation option, if 0.1

(xsd:normalizedString (3)) applicable. (1..1)

/initialFee/ paymentAmount | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default itis | Opt.
/currency a valid currency code as defined by the ISO standard 4217 -

Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/iso4217-2001-08-15

432 /initialFee/ paymentAmount | amount xsd:decimal(20,10) The amount paid for the cancelation option, if applicable. 0.1
1.1
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A.6.3.1.10 Reporting — Interest Rate Common FpML Structures

This section describes the common FpML structures for Interest Rate products.
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A.6.3.1.10.1 Frequency
@ attributes
[ Freguency |5 periodhuttiplier
Type x=dpositivelnteger
&)
petiod
Type PeriodExtendedEnum
Field Field location (with root Field name Data Type Description Card.
Reference being the “Frequency”-
Number typed element)
ircl / periodMultiplier xsd:positivelnteger(3) A time period multiplier, e.g. 1, 2 or 3 etc. 0.1
This field is required if ‘period” element exists.
irc2 / period Enumerated type: A time period, e.g. a day, week, month, year or term of the 0.1
periodExtended stream.
The field is required if ‘periodMultiplier’ element exists.
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A.6.3.1.10.2 Notional
@ @ attributes
= |:| ManMegativeAmount=chedule
= |:| ManMegativeSchedule (extension hasze)

@& attributes

(o

nationalStepScheduls o @ © 0 s
Type MonMegativeAmount=chedule

nationziStepParaseters

Tybe MotionalStesRule
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Notional”-typed
Number element)
ird.1 / notionalStepSchedul | --- The notional amount of the trade. 0.1
e (1.1)
ird.1.1 /notionalStepSchedule initialValue xsd:decimal(20,10) The notional amount of the transaction or Leg 1 of the 0.1
transaction or Leg 2 of the transaction, if applicable. (1.1)
ir.d.1.2 /notionalStepSchedule step NonNegativeStep The schedule of step date and non-negative value pairs. On | 0.U
(Refer to section A.6.3.1.10.9 | each step date the associated step value becomes effective. A | (0..600)
for details). list of steps may be ordered in the document by ascending
step date. An FpML document containing an unordered list
of steps is still regarded as a conformant document.
ird.1.3 /notionalStepSchedule currency Scheme: Currency The currency of the notional amount of the transaction or 0.1
(xsd:normalizedString (3)) Leg 1 of the transaction or Leg 2 of the transaction, if (1.1)
applicable.
/notionalStepSchedule/curre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.

ncy

is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
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A.6.3.1.10.3 Schedule
= sttributes
| [ Scheduls i3 initizlalue
Type ==d.decimal
@)°
0. step
Type  Step
Field Field location (with root Field name Data Type Description Card.
Reference being the “Schedule”-typed
Number element)
irel / initialValue xsd:decimal The fixed interest rate of the transaction or Leg 1 of the 0.1
((6,12) for Fixed Rate Initial) | transaction or Leg 2 of the transaction at the start of the deal
((18,10) for Floating Rate for Fixed Rate, if applicable.
Multiplier Initial)
The rate multiplier to be applied to the floating rate of the
transaction or Leg 1 of the transaction or Leg 2 of the
transaction for Floating Rate Multiplier, if applicable.
Required for fixedRateSchedule element.
ire2 / step Step The schedule of step date and value pairs. On each step date | 0.U
(Refer to section A.6.3.1.10.8 | the associated step value becomes effective A list of steps (0..600)

for details).

may be ordered in the document by ascending step date. An
FpML document containing an unordered list of steps is still
regarded as a conformant document.
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A.6.3.1.10.4 SpreadSchedule
= |:| Schedule (extension baze)
—® attributes
initizl @lie
e
Type  xsddecimal
[] SpreadSchedule @—.Eﬁ
Baze Type Schedule 0.= =tep @
Type Step
type
°
Tyvpe  ZpreadSchedueType
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “SpreadSchedule”-typed
element)
irfl / initialValue xsd:decimal The spread to be applied to the floating rate of the 0.1
((18,10) for Floating Rate transaction or Leg 1 of the transaction or Leg 2 of the
Spread Initial) transaction, if applicable.
The cardinality would be 1..1, however, as it is extended
from Schedule type which the cardinality is 0..1
This field is mandatory for Interest Rate Swap(Basis
Swap/Floating vs Fixed/OIS), Inflation and CapFloor
irf2 / step Step The schedule of step date and value pairs. On each step date | 0.U
(Refer to section A.6.3.1.10.8 | the associated step value becomes effective A list of steps (0..600)

for details).

may be ordered in the document by ascending step date. An
FpML document containing an unordered list of steps is still
regarded as a conformant document.
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A.6.3.1.10.5 StrikeSchedule

&) |:| Schedule (extension base)

I,.-—-—~E+:: attribtes

[ StrikeSchedule @ =

Baze Type Schedule

@)

imitizl® alue
@
Type =z=d decimal
0.0 | step
@
Type Step

bLyyet
Type IdertifiedPayerReceiver

zeller

Type IdertifiedPayerReceiver

Field
Reference
Number

Field location (with root
being the “StrikeSchedule”-
typed element)

Field name Data Type

Description

Card.

ir.g.1

/

initialValue xsd:decimal
((6,12) for Cap Rate Initial)
((6,12) for Floor Rate Initial)

The cap rate at the outset of the cap for Cap Rate, if
applicable.

The floor rate at the outset of the floor for Floor Rate, if
applicable.

An initial rate of 5% would be represented as 0.05.

The cardinality would be 1..1, however, as it is extended
from Schedule type which the cardinality is 0..1

This field is mandatory for CapFloor.

0.1
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Field Field location (with root Field name Data Type Description Card.
Reference being the “StrikeSchedule”-
Number typed element)
ir.g.2 / step Step The schedule of step date and value pairs. On each step date | 0..U
(Refer to section A.6.3.1.10.8 | the associated step value becomes effective A list of steps (0..600)
for details). may be ordered in the document by ascending step date. An
FpML document containing an unordered list of steps is still
regarded as a conformant document.
ir.g3 / buyer Enumerated type: The Buyer of the cap for Cap Rate. 0.1
payerReceiver
The Buyer of the floor for Floor Rate.
irg4 / seller Enumerated type: The Seller of the cap for Cap Rate. 0.1
payerReceiver
The Seller of the floor for Floor Rate.
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A.6.3.1.10.6 AmountSchedule
= |:| Schedule (extension base)
—® attributes
initialvalue
@
Type x=d:decimal
[] AmountSchedule 91‘.@
Base Type Schedule 0.ma  SIER ‘
Type Step
currency
©
Type Currency
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “AmountSchedule”-typed
element)
irh1 / initialValue xsd:decimal(20,10) For Zero-coupon swaps, the amount of bullet payment of 0.1
Leg 1 of the transaction or Leg 2 of the transaction, if (1.1)
applicable.
irh2 / currency Scheme: Currency For Zero-coupon swaps, the currency of bullet payment of 0.1
(xsd:normalizedString (3)) Leg 1 of the transaction or Leg 2 of the transaction, if (1.1)
applicable.
irh3 /currency @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.

is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:

http:/ /www .fpml.org/ext/is04217-2001-08-15
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A.6.3.1.10.7 Period
® attributes
| [] Period | periodMuttiplier
Type  xsdinteger
@)o
period
Type  PeriodEnum
Field Field location (with root Field name Data Type Description Card.
Reference being the “Period”-typed
Number element)
iril / periodMultiplier xsd:integer(3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
can be used when specifying an offset relative to another
date, e.g. -2 days.
This field is required if “period” element exists.
iri2 / period Enumerated type: period A time period, e.g. a day, week, month or year of the stream. | 0..1
If the periodMultiplier value is 0 (zero) then period must
contain the value D (day).
This field is required if “periodMultiplier’ element exists.
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A.6.3.1.10.8 Step

|:| StepBase (extenszion base)
Abstract | true

&3] attributes

stepDate
Type xsddate

[] sStep

Baze Type StepBase

stepialue

Type x=d decimal

Field
Reference
Number

Field location (with root
being the “Step”-typed
element)

Field name Data Type Description

Card.

irj.1

/

stepDate xsd:date The date of fixed rate of the transaction or Leg 1 of the
transaction or Leg 2 of the transaction changes for Fixed
Rate Schedule, if applicable.

The date when scaling factor of the transaction or Leg 1 of
the transaction or Leg 2 of the transaction changes for
Floating Rate Multiplier Schedule, if applicable.

The date of floating rate spread changes of the transaction or
Leg 1 of the transaction or Leg 2 of the transaction for
Floating Rate Spread Schedule, if applicable.

The date of cap rate changes for Cap Rate Schedule, if
applicable.

The date of floor rate changes for Floor Rate Schedule, if
applicable.

irj.2

stepValue xsd:decimal The value of fixed rate of the transaction or Leg 1 of the

0.1
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Step”-typed
Number element)
((6,12) for Cap Rate) transaction or Leg 2 of the transaction starting at the (1.1)
((6,12) for Floor Rate) corresponding step date for Fixed Rate Schedule, if
((18,10) for Floating Rate applicable.
Spread)
((18,10) for Floating Rate The new value of scaling factor of the transaction or Leg 1 of
Multiplier) the transaction or Leg 2 of the transaction for Floating Rate
((6,12) for Fixed Rate) Multiplier Schedule, if applicable.

The value of floating rate spread of the transaction or Leg 1
of the transaction or Leg 2 of the transaction starting at the
corresponding step date for Floating Rate Spread Schedule,
if applicable.

The value of cap rate starting at the corresponding step date
for Cap Rate Schedule, if applicable.

The value of floor rate starting at the corresponding step
date for Floor Rate Schedule, if applicable.
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A.6.3.1.10.9 NonNegativeStep

|:| StepBase (extenszion base)
Abstract | true

(&3] attributes

stepDate
Type xsddste

[ Monmegativestep
Baze Type StepBase

stepialue
Type  MonMegstiveDecimal

Field Field location (with root Field name Data Type Description Card.

Reference being the

Number “NonNegativeStep”-typed

element)

irk1 / stepDate xsd:date Date of notional changes of the transaction or Leg 1 of the 0.1
transaction or Leg 2 of the transaction, if applicable. (1.1)

irk2 / stepValue xsd:decimal(20,10) (non- Value of notional starting at the corresponding step date of 0.1

negative) the transaction or Leg 1 of the transaction or Leg 2 of the (1.1)

transaction, if applicable.
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A.6.3.1.10.10 Payment

|:| PaymentBase (extension base)
Abstract | true

(-—*—'@ attributes
—— @ @ sttributes
©) g PayerReceiver model

payerPartyReference

Type PartyReference

payerAccountRefsrence

Twp=  AccountRerersnce

[] Payment
© o
Baze Type PaymentBase

receiverPartyReference

Type PartyReference

receyor fccountReierence

Tyr=  AccountReference

paymentAmaount
Type MonMNegativeMoney

paymenioete

= Tvoe  AdustableOr2dusiedDate

paymentType

— @
Tvpe PaymentType

settlenartinfarmaticn
Type  Settlementinfurmation

dizccuntFacto

Type  xaddeciral

preszerttaluetmount

Twps  Money
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The “paymentAmount” element in “premium” element can be expanded as
follows:

[] MonMegativeManey
Baze Type | MoneyBaze

|:| hMoneyBasze (extension bhaze)
Ahstract | frue

(] attributes

CLrrency
paymentAmount
i Type Currency
Type MonMegativeMoney

ammount

Type MonMegstiveDecimal
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Payment”-typed
Number element)
irl1 / payerPartyReference | Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
/payerPartyReference @href xsd:IDREF A reference to a party. Reg.
irl.2 / receiverPartyReferen | Reference A reference to the party that receives the payments 0.1
ce corresponding to this structure.
/receiverPartyReference @href xsd:IDREF A reference to a party. Reg.
irl.3 / paymentAmount - The currency amount of the payment. 0.1
irl3.1 /paymentAmount currency Scheme: Currency The currency of the premium, if applicable. 0.1(1..1)
(xsd:normalizedString (3))
/paymentAmount/currency | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http://www.fpml.org/ext/is04217-2001-08-15
irl3.2 /paymentAmount amount xsd:decimal(20,10) (non- The amount of the premium, if applicable. 0.1
negative) (1.1)
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A.6.3.2 Reporting - Foreign Exchange

A.6.3.2.1 Reporting — Foreign Exchange Forward and NDF
A simplified representation of selected FpML elements for the “FxSingleLeg”
element is briefly illustrated as below. Note that as there are customized elements

inside the structure, user should override the default FxSingleLeg type with
“tr:FxSingleLeg” type using the xsi:type declaration.

=[] ipmlFxSingleLeg (extension baze)

@ [ Product (extension base)

~—TT1® attributes

=) Em Productmodel

primaryAszetClass
seconda s Aaellass (@
productType ®
productld 13

agseitlazs D

embeadeiOrarivpe |E

2 Em FxCoreDetails model

(-—( exchangedCurrency 1 j i
—[ exchangedCurrency2 j ]

deatCurrency |3

[] FxSingleleg Cr 2 By FxTenormodel
Fl
Baze Type fomlFxSingleLeg

Cenarhame )®

tenorPeriod )&

| @ @o
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(o)

=
. currercy; VoileDate |8
@)o

exchanoeRate &

nonDeliverableSetlement |5

Currenoy 2 VaileDate (D

di=ruitinng 13

TxDeliveryType
Type xadstring
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The elements “exchangedCurrencyl” and “exchangedCurrency2” are identical in structural
format. They can both be expanded as follows:

exchangedCurrency

Type  Payment

2 [ Payment
& [] PaymentBasze (extension base)
0 @ sftributes
T} attributes
(=) @m PaverReceiver model

payerPartyReference |3
payer&rccaniFeference (B
——&)e

receiverPartyReference |

receiver Aciounimefrrence |3

paymentimount |

ol pavm=riiate &

parem=niType |
settlemertinformation &

discourtactor |3

preserty guetmount &
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The “exchangeRate” element in “fxSingleleg” element can be expanded as
follows:

& [] ExchangeRate
2 [ GuotedCurrencyPair

currencyl @

guotedCurrencyPair
; -9‘.@ currency2 |®
Type GuotedCurrencyPair |

quateBaziz |&
rate
Type PostiveDecimal
spotRate
exchangeRate - _ @
= = Type  PositiveDecimal |
Type ExchangeRate e R
Q@ forvwardPoints
Type  xzddecimal |
pairt " alue
Type PoirtVaiu= |
0..m CroszRate
Type CrossRate |
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Below are the detailed element descriptions for the “FxSingleLeg” element (which are used for FX Forward and NDF products representation):

Field
Reference
Number

Field location (Relative to
[trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

/primaryAssetClass

@assetClassScheme

xsd:any URI

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/coding-scheme/ asset-class

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

A classification of the type of product. FpML defines a
simple product categorization using a coding scheme.

/productType

@productTypeScheme

xsd:any URI

Simply ignored by HKTR-R system. To specify standard
FpML product type, one may use the following coding
scheme:

http:/ /www.fpml.org/coding-scheme/product-taxonomy

productld

xsd:normalizedString(255)

A product reference identifier. The product ID is an
identifier that describes the key economic characteristics of
the trade type, with the exception of concepts such as size
(notional, quantity, number of units) and price (fixed rate,
strike, etc.) that are negotiated for each transaction. It can be
used to hold identifiers such as the "UPI" (universal product
identifier) required by certain regulatory reporting rules. It
can also be used to hold identifiers of benchmark products
or product templates used by certain trading systems or
facilities. FpML does not define the domain values
associated with this element. Note that the domain values
for this element are not strictly an enumerated list.

d

0.0
(0.1)

/productld

@productldScheme

xsd:any URI

To specify the product ID type “UPI”, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-scheme/external / unique-

product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:
http:/ /www .hkicl.com.hk /scheme /hktr /isda-product-

Opt.
(Req)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / exchangedCurrencyl - This is the first of the two currency flows that define a single | 0..1
leg of a standard foreign exchange transaction, if applicable. | (1..1)
41 /exchangedCurrencyl payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure, if applicable.
This field is mandatory for Foreign Exchange Forward and
NDF
/exchangedCurrencyl/paye | @href xsd:IDREF Reference to a party. Regq.
rPartyReference
4.2 /exchangedCurrencyl receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure, if applicable.
This field is mandatory for Foreign Exchange Forward and
NDF
/exchangedCurrencyl/recei | @href xsd:IDREF Reference to a party. Regq.
verPartyReference
43 /exchangedCurrencyl paymentAmount - The currency amount of the payment, if applicable. 0.1
This field is mandatory for Foreign Exchange Forward and
NDF
431 /exchangedCurrencyl/pay | currency Scheme: Currency The currency in which an amount is denominated, if 0.1
mentAmount (xsd:normalizedString (3)) applicable.
This field is mandatory for Foreign Exchange Forward and
NDF
/exchangedCurrencyl/pay | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.

mentAmount/currency

is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds.

Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www . fpml.org/ext/is04217-2001-08-15
432 /exchangedCurrencyl/pay | amount xsd:decimal (20,10) The non negative monetary quantity in currency units, if 0.1
mentAmount (non-negative) applicable.
This field is mandatory for Foreign Exchange Forward and
NDF
5 / exchangedCurrency?2 - This is the second of the two currency flows that define a 0.1
single leg of a standard foreign exchange transaction, if (1.1)
applicable.
51 /exchangedCurrency?2 payerPartyReference Reference A reference to the party responsible for making the 0.1

payments defined by this structure, if applicable.
This field is mandatory for Foreign Exchange Forward and

NDF
/exchangedCurrency2/paye | @href xsd:IDREF Reference to a party. Req.
rPartyReference
52 /exchangedCurrency?2 receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure, if applicable.
This field is mandatory for Foreign Exchange Forward and
NDF
/exchangedCurrency2/recei | @href xsd:IDREF Reference to a party. Regq.
verPartyReference
53 /exchangedCurrency?2 paymentAmount - The currency amount of the payment, if applicable. 0.1
This field is mandatory for Foreign Exchange Forward and
NDF
531 /exchangedCurrency2/pay | currency Scheme: Currency The currency in which an amount is denominated, if 0.1
mentAmount (xsd:normalizedString (3)) applicable. )
This field is mandatory for Foreign Exchange Forward and
NDF
/exchangedCurrency2/pay | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
mentAmount/currency is a valid currency code as defined by the ISO standard 4217

- Codes for representation of currencies and funds.

Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www . fpml.org/ext/is04217-2001-08-15
532 /exchangedCurrency2/pay | amount xsd:decimal (20,10) The non negative monetary quantity in currency units, if 0.1
mentAmount (non-negative) applicable.
This field is mandatory for Foreign Exchange Forward and
NDF
6 / valueDate xsd:date The date on which both currencies traded will settle. 0.1
(1.1
7 / exchangeRate - The rate of exchange between the two currencies, if 0.1
applicable. (1.1)
71 /exchangeRate quotedCurrencyPair - Defines the two currencies for an FX trade and the quotation | 0..1
relationship between the two currencies, if applicable. (1.1)
711 /exchangeRate/quotedCurre | currencyl Scheme: Currency The first currency specified when a pair of currencies is to be | 0..1
ncyPair (xsd:normalizedString (3)) evaluated, if applicable. (1.1)
/exchangeRate/quotedCurre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ncyPair/currencyl is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
712 /exchangeRate/quotedCurre | currency?2 Scheme: Currency The second currency specified when a pair of currencies is to | 0..1
ncyPair (xsd:normalizedString (3)) be evaluated, if applicable. (1.1)
/exchangeRate/quotedCurre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ncyPair/ currency?2 is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)

Number
http:/ /www . fpml.org/ext/is04217-2001-08-15

713 /exchangeRate/quotedCurre | quoteBasis Enumerated type: The method by which the exchange rate is quoted, if 0.1

ncyPair quoteBasis applicable. (1.1)

7.2 /exchangeRate rate xsd:decimal (18,10) Exchange rate on the value date based on the quoted 0.1

(positive) currency pair quote basis specified, if applicable. (1.1)
7.3 /exchangeRate spotRate xsd:decimal (18,10) Current market rate for the particular currency pair.. 0.1
(positive)

74 /exchangeRate forwardPoints xsd:decimal (18,10) An optional element used for deals onsummated in the FX 0.1
Forwards market. Forward points represent the interest rate
differential between the two currencies traded and are
quoted as a premium or a discount. Forward points are
added to, or subtracted from, the spot rate to create the rate
of the forward trade.

8 / nonDeliverableSettleme | FxCashSettlement (Referto | Specifies the currency and fixing details for cash settlement, | 0..1

nt section A.6.3.4.8 for details). | if applicable.
It is mandatory for FXNDF.
9 / tr:fxDelivery Type Scheme: SettlementMethod | Denotes either Physical (deliverable) or Cash (non- 0.1

(xsd:string(63))

deliverable). It is either "Cash" or "Physical".
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A.6.3.2.2 Reporting — Foreign Exchange Vanilla Option and NDO
A simplified representation of selected FpML elements for the “FxOption”
element is briefly illustrated as below. Note that as there are customized
elements inside the structure, user should override the default FxOption type
with “tr:FxOption” type using the xsi:type declaration.

= |:| fpmlFxOption (extension baze)
O [] Option (extension base)
& [] Product (extension base)

r"_'_'_'_'@ attributes

(&) @@ Productmocel

primaryAssetClass ) ]

seconds v s=etClazs |2
productType @
productld |3

azsetllaszs (@

embedded TpionType |&@

= B, BuyerSeler model

buyerPartyReference j ]

buyerdcroatmererence [
——(@)o——&)

zellerPartyReference |2

zellerdocoonmtietarence |3

effectiveDate | (®

tenocdad (&

©)

americanExercize

[] FxCption
9 =
Baze Type fpmlFxOption
—(&)o

exerciEerocedure |3

europeanExercise &
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_.E,
—@mo
L@

spotFate JE—}

putCurrency Smount )@I

callCurrency Amaount )E—}

features J x

prEmiLT J@

cazhSettlement j!ﬁ-}

fxDelivery Type
Type x=dstring
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The “americanExercise” element in “FxOption” element can be expanded as follows.
Note that as there are customized elements inside the structure, user should override
the default Fx AmericanExercise type with “tr:FxAmericanExercise” type using the
xsi:type declaration.

= |:| fomlFxAmericanExercize (extension base)
= |:| FxDigitaldmeticanExercize (extension base)

= |:| Exercize (extension base)
("_'_'_'_'@ attributes

(—[cnmmencementDate }Eﬁ
expiryDate |®
E}- explyme |

cuthiare |E)

[] FxtmericanExercise

Baze Type fpmlFx&mericanExercize latestyalueDate &)
‘.E} multipleExercise  |(®

o optionLockoutDiete
Type x=ddate
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The “multipleExercise” element in “americanExercise” element can be expanded as follows:

© [] FxMutipleExercise

minimumbotionsl&maount

Type MonMegstivehdoney

multipleExercise

o——(@)o

Type  FxMultipleExercize |

maximumhotionslAmount

Type  MonbMegstivebdoney |

@ [] MonMegativeManey
= |:| MoneyBaze (extension base)

—TT1® attributes

currency |®

@)

%9 amount &
© [ ] Monhegstivehoney
= |:| MoneyBasze (extension base)

attributes

currency  |@®
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The “europeanExercise” element in “FxOption” element can be expanded as
follows:

[] FxEuropeanExercise

EBaze Type | Exercize

= |:| Exercize (extension base)

T T (] attributes

expiryDate
eltropeanExercize pIry |
Type x=ddate |

Type FxEuropeanExercize

expiry Time

Type EusinessCenterTime |

| = cLthlame

Type  Cuthame _:

valueDate
Type x=ddate _:

The “strike” element in “FxOption” element can be expanded as follows:

3 [] FxStrikePrice

rate

. Type PositiveDecimal
atrike: .
[T FaStrikePri JEI =
il orertice strikeCucteBaszis

Type StrikecuoteBaszizEnum

Version 1.5.3 Page 198



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential

The “premium” element in “FxOption” element can be expanded as follows.

[] FxCptionPremium
Baze Type  MonMegativePayment

= |:| MonflegativePayment (extenszion base)
] D PaymertBazeExtended (extension baze)
——F |:| PaymentBaze (extension base)
(=) Ba PayerReceiver.model

payerPartyReference |3

payersorcuntieference |2

(#)o
receiverPartvRoference |3

. S receiversooourtRsference (0

[rEmiLm O payhi=rthaie | ]
Type FxOptionPremium y g
—. = paymentAmaunt &
setticmentinformation

Type Settlementh formation |

\__.@

Lrite |
Type  Premiumcucte |
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Below are the detailed element descriptions for the “FxOption” element (which are used for FX Option and FX Non-Deliverable Option product
representation):

Field
Reference
Number

Field location (Relative to
/trade/product)

Field name

Data Type

Description

Card.

1

/

primary AssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

/primaryAssetClass

@assetClassScheme

xsd:anyURI

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/coding-scheme/ asset-class

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

A classification of the type of product. FpML defines a
simple product categorization using a coding scheme.

/productType

@productTypeScheme

xsd:anyURI

Simply ignored by HKTR-R system. To specify standard
FpML product type, one may use the following coding
scheme:

http:/ /www .fpml.org/coding-scheme/ product-taxonomy

productld

xsd:normalizedString(255)

A product reference identifier. The product ID is an
identifier that describes the key economic characteristics of
the trade type, with the exception of concepts such as size
(notional, quantity, number of units) and price (fixed rate,
strike, etc.) that are negotiated for each transaction. It can be
used to hold identifiers such as the "UPI" (universal product
identifier) required by certain regulatory reporting rules. It
can also be used to hold identifiers of benchmark products
or product templates used by certain trading systems or
facilities. FpML does not define the domain values
associated with this element. Note that the domain values
for this element are not strictly an enumerated list.

0.U
(0.1)

/productld

@productldScheme

xsd:any URI

To specify the product ID type “UPI”, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-scheme/external / unique-

product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:

Opt.
(Req)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
http:/ /www hkicl.com.hk /scheme/hkir/isda-product-
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www .hkicl.com.hk /schema /hktr/gtr-product-
identifier
4 / buyerPartyReference Reference A reference to the party responsible for buying the option, if | 0..1
applicable.
This field is mandatory for Foreign Exchange Vanilla Option
and NDO
/buyerPartyReference @href xsd:IDREF Reference to a party. Reg.
5 / sellerPartyReference Reference A reference to the party responsible for selling the option, if | 0..1
applicable.
This field is mandatory for Foreign Exchange Vanilla Option
and NDO
/sellerPartyReference @href xsd:IDREF Reference to a party. Reg.
6 / effectiveDate - The unadjusted effective date for a forward starting 0.1
derivative, if applicable. (1.1)
6.1 / effectiveDate adjustableDate - A date that shall be subject to adjustment if it would 1.1
otherwise fall on a day that is not a business day in the
specified business centers, together with the convention for
adjusting the date, if applicable.
6.1.1 /effectiveDate/adjustableDat | unadjustedDate xsd:date A date subject to adjustment, if applicable. 0.1
e (1.1)
7 / americanExercise - It defines the exercise period for an American style option, if | 1..1
applicable.
Either /americanExercise or /europeanExercise must be
chosen.
7.1 /americanExercise commencementDate AdjustableOrRelativeDate The earliest date on which the option can be exercised, if 0.1
(Refer to section A.6.3.4.3 for | applicable. (1.1)

details).
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
7.2 /americanExercise expiryDate xsd:date Represents the latest date on which the option can be 0.1
exercised. (1.1)
7.3 /americanExercise latestValueDate xsd:date The latest date on which both currencies traded will settle. 0.1
(1.1
74 /americanExercise multipleExercise - Characteristics for multiple exercise 0.1
741 /americanExercise/ multipleE | minimumNotionalAmo | --- The minimum amount of notional that can be exercised. 0.1
xercise unt
74.1.1 /americanExercise/multipleE | currency Scheme: Currency The currency in which an amount is denominated. 0.1
xercise/ minimumNotional A (xsd:normalizedString (3)) (1.1)
mount
/americanExercise/multipleE | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
xercise/ minimumNotional A is a valid currency code as defined by the ISO standard 4217
mount/ currency - Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
7412 /americanExercise/ multipleE | amount xsd:decimal (20,10) The non-negative minimum amount of notional 0.1
xercise/ minimumNotional A (non-negative) (1.1)
mount
742 /americanExercise/multipleE | maximumNotionalAmo | --- The maximum amount of notional that can be exercised. 0.1
xercise unt
7421 /americanExercise/ multipleE | currency Scheme: Currency The currency in which an amount is denominated. 0.1
xercise/ maximumNotional A (xsd:normalizedString (3)) (1.1)
mount
/americanExercise/ multipleE | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.

xercise/ maximumNotional A
mount/currency

is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
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Field Field location (Relative to Field name Data Type
Reference | /trade/product)
Number

Description

Card.

default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15

7422 /americanExercise/ multipleE | amount xsd:decimal (20,10)
xercise/ maximumNotional A (non-negative)
mount

The non-negative maximum amount of notional

(1.1)

7.5 /americanExercise tr:optionLockoutDate xsd:date

An indication of the first allowable exercise date of the
option, if applicable.

0.1

8 / europeanExercise -

It defines the exercise period for an European style option, if
applicable.

Either /americanExercise or /europeanExercise must be
chosen.

Please note that Asian option should be reported as the field
value "European" even though the calculation of the
settlement price is over a period of time which is different
from a European option.

1.1

8.1 /europeanExercise expiryDate xsd:date

Represents a standard expiry date as defined for a FX OTC
option.

N
N

8.2 /europeanExercise valueDate xsd:date

The date on which both currencies traded will settle.

—_

9 / putCurrency Amount -

The currency amount that the option gives the right to sell, if
applicable.

[
=

91 /putCurrency Amount currency Scheme: Currency
(xsd:normalizedString (3))

The currency in which an amount is denominated, if
applicable.

This field is mandatory for Foreign Exchange Vanilla Option
and NDO

ocheomoeme
—_
=

g

/putCurrencyAmount/curre | @currencyScheme xsd:anyURI
ncy

The code representation of a currency or fund. By default it
is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:

Opt.
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Reference | /trade/product)
Number
http:/ /www . fpml.org/ext/is04217-2001-08-15
9.2 /putCurrency Amount amount xsd:decimal (20,10) The non negative monetary quantity in currency units, if 0.1
(non-negative) applicable.
This field is mandatory for Foreign Exchange Vanilla Option
and NDO
10 / callCurrency Amount - The currency amount that the option gives the right to buy, | 0..1
if applicable. (1.1)
101 /callCurrency Amount currency Scheme: Currency The currency in which an amount is denominated, if 0.1
(xsd:normalizedString (3)) applicable.
This field is mandatory for Foreign Exchange Vanilla Option
and NDO
/callCurrency Amount/curre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ncy is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
10.2 /callCurrency Amount amount xsd:decimal (20,10) The non negative monetary quantity in currency units, if 0.1
(non-negative) applicable.
This field is mandatory for Foreign Exchange Vanilla Option
and NDO
11 / soldAs Enumerated type: Indicates how the product was original sold as a Put or a 0.1
putCall Call
12 / strike - This defines the strike price of an option, if applicable. 0.1
(1.1
121 /strike rate xsd:decimal (18,10) Exchange rate on the value date based on the quoted 0.1
(positive) currency pair quote basis specified, if applicable. (1.1)
122 /strike strikeQuoteBasis Enumerated type: The method by which the exchange rate is quoted, if 0.1
strikeQuoteBasis applicable. (1.1)
13 / premium - Premium amount or premium installment amount for an | 0.U
option, if applicable. (0.1)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
131 /premium paymentAmount - Non negative payment amount, if applicable. 0.1
1311 /premium/paymentAmount | currency Scheme: Currency The currency in which an amount is denominated, if 0.1
(xsd:normalizedString (3)) applicable. (1.1)
/premium/paymentAmount | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http://www.fpml.org/ext/is04217-2001-08-15
1312 /premium/paymentAmount | amount xsd:decimal (20,10) The non negative monetary quantity in currency units, if 0.1
(non-negative) applicable. (1.1)
132 /premium payerPartyReference Reference A reference to the party responsible for buying the option, if | 0..1
applicable.
/premium/ payerPartyRefere | @href xsd:IDREF Reference to a party. Regq.
nce
14 / cashSettlement FxCashSettlement (Refer to | Specifies the currency and fixing details for cash settlement, | 0.1
section A.6.3.4.8 for details). | if applicable.
It is mandatory for FXNDO.
15 / tr:fxDelivery Type Scheme: SettlementMethod | Denotes either Physical (deliverable) or Cash (non- 0.1
(xsd:string(63)) deliverable). It is either "Cash" or "Physical".
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A.6.3.3

A.6.3.3.1

Reporting - Equity
Reporting — Equity — Equity Option

A simplified representation of selected FpML elements for the
“equityOptionTransactionSupplement” element is briefly illustrated as follows:

|:| EquityOptionTransaction=upplement
Baze Type | EquityDerivativeShortFormBase

|:| EquityDerivativezhortFormBaze (extension base)

2 Base Type | EquityDetivativeBaze
Ahbstract true

|:| EquityDerivativeBaze (extenszion base)
2 Basze Type  Product
Abstract true

& [ ] Product (extension base)

f_'_'_'_'_'@ siuutes

=) g Productmodel

primaryAzsetClass (B
seconday seeetClazs |3
productType |3
@)o
0.«
productld 13

azzetClazs (@

embeduciTation ype |13

=) gm BuyerSeller.mocel

huyerPartyReference |3
huyer sy countRererence |3
(#)o

zellerPartyReference |8

zeller ALcoumiRererence (3
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optionType (&
equityCifectiveDate (&
underlyer &

= notional |5

equityExercize ()

=) gm Festuremodel

@)o

strateoyFeqare |3

fecture (&

fxFeature (&

strike |

[equ'rtyOptiDnTransactinnSupplement j@ spotFiice (&

numberOfdptions 13

equityPremium &
exchangelookalike (&
exchangeTradadCortractrlearest (3

O Bm nodexAnnexFalback model

I ‘-—[u:u:umpu:unerrtSeu:ur'rtylndex.&nnexr‘s.!!back j )
—.@ S

method™ 2 diustmert 13

multipleExchangelndexAnnexFallback j ]

localt risdiction (&)

optionErntitlement
(i )©

extraordinarvEvents (&

@
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For the “equityExercise” element in “equityOptionTransactionSupplement”
element, it can be further expanded as follows:

= |:| EquityExercize’ aluationSettlement

equityEuropeanExercize j ]
equity AmericanExercize j ]

equityBetmudaExercize j@

automatizEaercize |3

#)o
5 makeheisS ovisions @

preF‘a’;mentj )

equity™ alustion |3

equityExercize E)‘.E:- zettler-ariDate (&)

settlement Currency |6

zeftlementFriceSource (5

zeftlemert Type (3

zettlemerthicthocslectionDate (&)

settlementiethoctCic ot arantvReference |3

zettlementPriccDefautElection |
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For the “equityEuropeanExercise” element in “equityExercise” element, it can be
further expanded as follows:

= |:| EquityEurcpeanExercise

r—-—r@ |:| Exercisz {exfension base)

= |:| AdjustableOrRelativeDate

(_E{]_IJ ityEuropeanExercise )Ei' ) attributes

gxpirationDate |2

%@ ®=

(¥ Bm EguiFegiration.model

adjustableDate |

rel=tvelate &)
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For the “equityAmericanExercise” element in “equityExercise” element, it can

be further expanded as follows:

(equny.&mericanExercise )E}

= |:| Eqjuity AmericanExercize

= |:| SharedamericanExercize (extension base)

T T &) i:| Exerrizz {zatenzion basze)
= |:| AdjustableCrRelativeDate

@ sicrioutes
(&)e
(] |:| AdjustableCrRelativeDate

= ® aitrivutes
expirationDate |2
(B)e

lE lstesiExercizeTime @

latestErarcizaTimelatormination |3

commencementDate |2

adjustableDate )&

relativelote &

d

adiustableDate | E

rel=ti,cbate )@

latestExariise fimeTvpe &)

(DD B EquuiyTxpiration model
as £

eouiteMuiipicErercize (&
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For the “equityBermudaExercise” element in “equityExercise” element, it can be
further expanded as follows:

= |:| EqjuityBermudaExercize

(] |:| SharedAmericanExercise (extension base)

~—T T ® [] Exercize {zatension base)

= |:| AdjustableOrRelativeDate

] sitviputes
(B)e

= |:| AdjustableCrRelativeDate

'9 @ @ shributes
gxpirationDate |2
(B)o

latests xeri=alime @

commencementDate |2

adjustableDate @

relstivaDate | &

adjustableDate @

relstizoDate J &)

[equ'rtyEiermudaExercise }E}

bermudelyorseelates (B

latestEvarcizc Thncletarmination }@

latestEx~cizeTimeType (@

E’L@

BouitypiuticisEvercize  |H

B EfuitE=pi ation model

For the “fxFeature” element in “equityOptionTransactionSupplement” element,
it can be further expanded as follows:

3 [] FxFeature

referenceCurrency ,@'

fxFeature EJ‘. ]

crossCuitency @
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For the “equityValuation” element in “equityExercise” element, it can be further
expanded as follows:
© [] EguityValustion

—T1% attroutes

(O] |:| AdjustableDateOrRelstivebateSequence

@® amisutes

valustionDate

adjustablebate

relativeCic e ence @

ity alustion |5

val gtionbates | @

U

valnatio Tt vpe @

valigtion ime @

. © future=rric.cy@hation _;@

optionseris 2yeiugtion &

numberC Yy auciorhates  |@
divideno: siatiznDates |

fPYFinall iceclectioaF Sthack @

For the “strike” element in “equityOptionTransactionSupplement” element, it can
be further expanded as follows:

& [ ] EnuityStrike

(#)o

currency |

@

strikeFercentane (3

atrikeDeterminstionDate  |(F)

strike
— B‘.Eﬂ
Type Equitystrike
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For the “equityPremium” element in “equityOptionTransactionSupplement”
element, it can be further expanded as follows:

2 [ EquityPremium

= |:| PaymertBaze (extension baze)

1T ] Al tes

Z) gm PaverReceiver model

(2

payerPartyReference ()
e I 5 payerscccurtReference |3

receiverrartyReference (X

receiversrccurReference |3

preminType (&

o paymentAmount |5

pavirariDste (B

swanPrSmium &)

pricererCotion 1(E)

percent-ozC imlational &
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Reference (Relative to /trade/product)
Number
1 / primaryAssetClass Scheme: AssetClass A simple asset class categorization. 0.1
(xsd:normalizedString(63)) (1.1)
/primaryAssetClass @assetClassScheme xsd:any URI Simply ignored by HKTR-R system. Always use the default | Opt.
value:
http:/ /www.fpml.org/coding-scheme/asset-class
2 / productType Scheme: ProductTaxonomy | A classification of the type of product. 0.U
(xsd:normalizedString (1.1)
(100)
/productType @productTypeScheme xsd:any URI Simply ignored by HKTR-R system. To specify standard | Opt.
FpML product type, one may use the following coding
scheme:
http:/ /www.fpml.org/coding-scheme/ product-taxonomy
3 / productld xsd:normalizedString (255) | A product reference identifier. The product ID is an identifier | 0..U
that describes the key economic characteristics of the trade (0..1)
type, with the exception of concepts such as size (notional,
quantity, number of units) and price (fixed rate, strike, etc.)
that are negotiated for each transaction. It can be used to hold
identifiers such as the "UPI" (universal product identifier)
required by certain regulatory reporting rules. It can also be
used to hold identifiers of benchmark products or product
templates used by certain trading systems or facilities. FpML
does not define the domain values associated with this
element. Note that the domain values for this element are not
strictly an enumerated list.
/productld @productldScheme xsd:any URI To specify the product ID type “UPI”, one may use the | Opt.
following coding scheme: (Req.)

http:/ /www.fpml.org/coding-scheme/external / unique-
product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:

http:/ /www.hkicl.com.hk/scheme/hktr/isda-product-
identifier
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Field Field location Field name Data Type Description Card.
Reference (Relative to /trade/product)
Number
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/gtr-product-
identifier
4 / buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays for | 0..1
this instrument and receives the rights defined by it, if
applicable. See 2000 ISDA definitions Article 11.1 (b).
This field is mandatory for Equity Option.
/buyerPartyReference @href xsd:IDREF The reference to a party. Req
5 / sellerPartyReference Reference A reference to the party that sells ("writes") this instrument, 0.1
i.e. that grants the rights defined by this instrument and in
return receives a payment for it, if applicable. See 2000 ISDA
definitions Article 11.1 (a).
This field is mandatory for Equity Option.
/sellerPartyReference @href xsd:IDREF The reference to a party. Req
6 / optionType Enumerated type: The type of option transaction. 0.1
equityOptionType (1.1)
7 / underlyer Underlyer (Refer to section | Specifies the type of underlying asset. 0.1
A.6.3.3.5.1 for details). 1.1)
8 / notional — Notional of Equity Option Transaction, if applicable. 0.1
8.1 /notional currency Scheme: Currency The currency in which notional amount of the option is 0.1
(xsd:normalizedString (3)) | denominated, if applicable. (1.1)
/notional/currency @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultitis | Opt.

a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15

Version 1.5.3

Page 215



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Field location Field name Data Type Description Card.
Reference (Relative to /trade/product)
Number
8.2 /mnotional amount xsd:decimal (20,10) (non- The notional amount of the option, if applicable. 0.1
negative) (1..1)
9 / equityExercise - The parameters for defining how the equity option can be 0.1
exercised, if applicable. (1.1)
91 /equityExercise equityEuropeanExercise | --- Either /equityExercise/equityEuropeanExercise or 1.1
/equityExercise/equity AmericanExercise or
/equityExercise/ equityBermudaExercise
A type for defining exercise procedures associated with a
European style exercise of an equity option.
Please note that Asian option should be reported as the field
value "European" even though the calculation of the
settlement price is over a period of time which is different
from a European option.
911 /equityExercise/equityEurop | expirationDate AdjustableOrRelativeDate | The last exercise date of the option, if applicable. 0.1
eanExercise (Refer to section A.6.3.4.3 (1..1)
for details).
9.2 /equityExercise equityAmericanExercise | --- Either /equityExercise/equityEuropeanExercise or 1.1
/equityExercise/equity AmericanExercise or
/equityExercise/equityBermudaExercise
The parameters for defining the exercise period for an
American style equity option together with the rules
governing the quantity of the underlying that can be
exercised on any given exercise date.
9.21 /equityExercise/equityAmer | commencementDate AdjustableOrRelativeDate | The first day of the exercise period for the American-style 0.1
icanExercise (Refer to section A.6.3.4.3 option, if applicable.
for details).
922 /equityExercise/equityAmer | expirationDate AdjustableOrRelativeDate | The last exercise date of the option. 0.1
icanExercise (Refer to section A.6.3.4.3 (1..1)
for details).
9.3 /equityExercise equityBermudaExercise | --- Either /equityExercise/equityEuropeanExercise or 1.1

/equityExercise/equity AmericanExercise or
/equityExercise/equityBermudaExercise
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A type for defining exercise procedures associated with a
Bermuda style exercise of an equity option. The term
Bermuda is adopted in FpML for consistency with the ISDA
Definitions.
9.31 /equityExercise/equityBerm | commencementDate AdjustableOrRelativeDate | The first day of the exercise period for the American-style 0.1
udaExercise (Refer to section A.6.3.4.3 option.
for details).
932 /equityExercise/equityBerm | expirationDate AdjustableOrRelativeDate | The last exercise date of the option. 0.1
udaExercise (Refer to section A.6.3.4.3 (1..1)
for details).
94 /equityExercise equityValuation -— A type for defining how and when an equity option is to be 0.1
valued.
941 /equityExercise/equityValua | valuationDate -— The date when the value of the transaction is determined, if 1.1
tion applicable.
9411 /equityExercise/equityValua | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 1.1
tion/valuationDate section A.6.3.4.1 for details) | otherwise fall on a day that is not a business day in the
specified business centers, together with the convention for
adjusting the date.
9.5 /equityExercise settlementCurrency Scheme: Currency The currency in which settlement occurs, if applicable. 0.1
(xsd:normalizedString (3))
/equityExercise/settlementC | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultitis | Opt.
urrency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
9.6 /equityExercise settlementType Enumerated type: To indicate how the transaction is to be settled, if applicable. | 0..1
settlementType
10 / fxFeature - Quanto, Composite, or Cross Currency FX features. 0.1
101 /fxFeature referenceCurrency Scheme: Currency The Reference Currency in respect of the transaction, if 0.1
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(xsd:normalizedString (3)) | applicable.
/fxFeature/referenceCurrenc | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultitis | Opt.
y a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/iso4217-2001-08-15
11 / strike - Strike of Equity Option, if applicable. 0.1
1.1
111 /strike strikePrice xsd:decimal (20,10) The price or level at which the option has been struck, if 0.1
applicable. (1.1)
112 /strike currency Scheme: Currency The currency in which the strike price is denominated, if 0.1
(xsd:normalizedString (3)) | applicable. (1.1)
/strike/currency @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultitis | Opt.
a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
12 / numberOfOptions xsd:decimal (20,10) The number of options comprised in the transaction, if 0.1
(non-negative) applicable. (1..1)
13 / equityPremium - The equity option premium payable by the buyer to the 0.1
seller.
131 /equityPremium payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
/equityPremium/ payerParty | @href xsd:IDREF The reference to a party. Req

Version 1.5.3

Page 218



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Field location Field name Data Type Description Card.
Reference (Relative to /trade/product)
Number
Reference
132 /equityPremium paymentAmount - The currency amount of the payment, if applicable. 0.1
1321 /equityPremium/paymentA | currency Scheme: Currency The currency in which the option premium is denominated, | 0..1
mount (xsd:normalizedString (3)) | if applicable. (1..1)
/equityPremium/paymentA | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultitis | Opt.
mount/currency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http://www.fpml.org/ext/iso4217-2001-08-15
1322 /equityPremium/paymentA | amount xsd:decimal (20,10) The amount of the option premium, if applicable. 0.1
mount (non-negative) (1.1)
14 / optionEntitlement xsd:decimal (10,10) The number of units of shares per option comprised in the 0.1
(positive) transaction, if applicable. (1..1)
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A.6.3.3.2 Reporting — Equity — Equity Swap

A simplified representation of selected FpML elements for the
“equitySwapTransactionSupplement” element is briefly illustrated as follows:

= D EquitySwapTransactionSupplement
= |:| ReturnSwapBasze (extension base)

= [] Product (extension base)

T T T @ atiriates

2 B Product model A

primaryAssetClazs |
seconcer ;Ao setClass |
productType |®
@e
e
productid (&
aseotilass |@®

0.2
embedizudptonType |@

= mm BuverSeler model

buyetPartyReterence  |(®
buyer&cucunimeference |3
#)e

zellerPartyReference |&

selertoccunizeference |3

@ [ LiectionalLeg

e = substitutions
0..m
returnSwapley L)
. = _
4 interestLeg |®
ry

()0

Version 1.5.3 Page 220



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5

Confidential

[iequ'rtySWapTransadionSupplemerrt j =N

principalEx hargereatures ‘.G-)

additionalPaymert |®

O 5. MutualoroptionalEarlky Terminstion.model

mutualestl, Tereningtion &

optionalEatly Termination |5

®e
optionalEarly TerminationDate |5

e optionalEatly TerminationElectingPartyReference &

breakFimdngkecovery |

@ e

@ Em Eguityuncs b Provisions model

exdraordinzryevents (@

& SubsHiuicn Group

breakFreclaction |®

breakrcerate |
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The structure of an “interestLeg” element is illustrated as follows:

= [] InterestLeg
(&) |:| DirectionalLeg (extension baze)
© [l Leg (extension base)
’,——'—'—-—'@ attributes
leolde tifier |
© @ PayerReceiver model

payerPartyReference |®

payerAcLo vt RETErence ;@
@—@ -

receiverPartyReference |

receiverac cinifeference |

effecivanate |(®
termir.ati nDate J@
(&) |:| Intere=tlegCalculationPericdDates

® attributes

fectiveDat
interestlegCalculationPeriodDates |2 m@)

terminationDate |
(#)o

interestl aghczetDates J@

interestLeg | X

interesthgD:}'..oenﬂ}ates_J@

& [] ReturnSwapMotional

@ attributes

. © notional |

relativeNy o alimou nt)@

relativeDet=: naztionketh D-D@

®

determinatunileth Dd)@

@

notionalamount

intere=24mount |(®
interestCalculation |

stubCaim-at nreriod |

@ Substitution Group
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For the “interestCalculation” element in “interestLeg” element, it can be further
expanded as follows:

= [ ] InterestCalculstion

=) |:| IrterestAccrualzMethod (extension baze)

—®

interestCaloulation |OfF—— & stitisLtes

floatingRateCalculation )@

)

fixedRate |5

daylonrtSiaction @

comucunding &

%Eﬁ S W
interpotationethod |

@o -

internoistioneriod &

#
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For the “floatingRateCalculation” element in “interestCalculation” element, it can
be further expanded as follows:

@ [] FlostingRateCalculation
= |:| FlostingRate (extension base)

3 [] Rate (extension baze)
T ©® @ atributes
O Bm FlostingRatelnde: mocdel

flostingRatelndex &

. 5 @ [] Period

@ stioutes

(@)e

indexTenar |2
periodhultiplier j@

periog  |E
floatinaRatidatiierscheduls I'@
© [ SpresdSchedule

© [ Schedule (extension base)

@ .

auriktes
initislaiue |@
(F)o
0. .=
spreadSchedule 1O sten @
flostingRateCalculstion )X
@ tyr: @

rate lroatment (@
capR=tz3chadulz |®

floorF=ieSehedule |&

intisinete @

finalft=t=R_nding @
aversgi hethod |3

negativelnt= ¢stCai=Treatmert |&
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For the “returnLeg” element in “equitySwapTransactionSupplement” element, it
can be further expanded as follows:
© [ ReturnLeg

[S] |:| ReturnSwapleglnderlyer (extension base)
= |:| DirectionalLeg (extension hase)
© [ Leg(extension base)
———— T slirhutes

lear!zritier (&

= Em PaverReceiver model

payerPartyReference |(®

pEyer At iPeterence |2
@o—@)e

receiverPartyReference @

recriver Aot iReference |E
effectiveDate __.l@
t_erminationDate_.J:@
gtrinr.Da[e j@

underlyer @

O ma OptionSettiement. moce!
——(@)eo 2

settiementType @

semekzitoate |5
@° o
= HY SeﬂlemerrtAmountOrCurrency.modelEI

I settlemeridmourt |

@

settlementCurrency

()

ratediReturn |®
notional @

amount |@®

= [] Retun

@ returnType |@
return @4@ ) -

divicerZondinons  |®

notions:d.<tments (@
fuFeature |3

averaynghates |®

@ Sub=ttuior Sroup
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The “rateOfReturn” element in “returnLeg” element can be further expanded as

follows:

& [ ReturnLegyalustion

ratedfReturn E!

initislPrice JE—}
notioralFazet ;@

= [ ReturnLegwalustionPrice

® [ ] Price iz:zenzion baze)
valuationPricelnterim i@‘l

@B valugtionRules |
= [ ReturnLegwalustionPrice

® [ ] Price janiension baze)

valuationPriceFinal |2

@ = valuationRules &

pavmsriDates |

exchangeTraaodTaniractilearest ;@
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The “initialPrice” element can be further expanded as follows:

3 [] ReturnLegWaluationPrice
& [] Price (extension base)

COm3Si0n J@

E:—| determinaticriethod )@
—I:amm'nﬂ'{lel.sﬁ'.reTn @

2 Ba EquityPrice. model =

'9' gros=Price |@
@ [ ActualPrice

'9 currency |
E) netPrice 646 amu-unt)@

pricet=sr=ssion |(®
— &

accruedhe—stPrice |(®
inttialPrice | (=

fxCorver<ion |8
cleantie:Price J@

guotationTha: o cteristiu:s_/j@

E) valurZo:ules J@
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The “valuationRules” element in “valuationPricelnterim” / “valuationPriceFinal”
element can be further expanded as follows:

@ [] EquityValuation

("_'_'@ attributes

= |:| AdjustableDateOrRelativeDateSequence

® attributes

valuationDate (=)

adjustableDate (@

valuationRules |2

relativer EiﬂSﬁ:UPHDEj@

valuezion Dﬂtes)@

valugharTimeTvoe |®

valaizntime |&
.E:I futuresP:ice*‘anation |

optionsP: ivc-’aliation J@

numberdfy auaionDates J@

dividendv-aluationDates |@

fPVFin=lPricechks-ctionFallkack J@

On the other hand, the “notional” element in “returnLeg” element can be further
expanded as follows:

& [] ReturnSwaphotional

] attributes

Cotional 10 ('—[relati'.rPN chunzlemount )@

—( relativeDeteaicsionhiethod )@
(B)e

——( determinaticntethod ]E!

(roonsanon )
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And the “additionalPayment” element in “equitySwapTransactionSupplement” element can be further expanded as follows:

additionalPayment |(CH

= |:| ReturnSwapAdditionalPayment

©

———®

PaymentBaze (extenzion baze)

attribute=

(© Ra PayerReceiver.model

payerPartyReference |3
payerA~countReference |
——(@&)o

receiverPartyReforence |

receiverdccountReference (2

& [ ] AdditionalPaymentAmount

additionalPaymentAmount JB‘. ]

additinnz'FaymentDate JG}

paymentType |

paymentAmount |
fmrda |
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1 / primary AssetClass Scheme: AssetClass A simple asset class categorization. 0.1
(xsd:normalizedString(63)) (1.1)
/primaryAssetClass @assetClassScheme xsd:any URI Simply ignored by HKTR-R system. Always use the | Opt.
default value:
http:/ /www .fpml.org/coding-scheme/asset-class
2 / productType Scheme: ProductTaxonomy | A classification of the type of product. 0.U
(xsd:normalizedString (100)) (1.1)
/productType @productTypeScheme | xsd:anyURI Simply ignored by HKTR-R system. To specify standard | Opt.
FpML product type, one may use the following coding
scheme:
http:/ /www.fpml.org/coding-scheme/product-taxonomy
3 / productld xsd:normalizedString(255) A product reference identifier. The product ID is an | 0.U
identifier that describes the key economic characteristics of | (0..1)

the trade type, with the exception of concepts such as size
(notional, quantity, number of units) and price (fixed rate,
strike, etc.) that are negotiated for each transaction. It can be
used to hold identifiers such as the "UPI" (universal product
identifier) required by certain regulatory reporting rules. It
can also be used to hold identifiers of benchmark products
or product templates used by certain trading systems or
facilities. FpML does not define the domain values
associated with this element. Note that the domain values
for this element are not strictly an enumerated list.

The type of product ID can be one of the values specified
below in the description of productldScheme.
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/productld @productldScheme xsd:any URI To specify the product ID type “UPI”, one may use the | Opt.
following coding scheme: (Req.)
http:/ /www.fpml.org/coding-scheme/external / unique-
product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:

http:/ /www.hkicl.com.hk/scheme/hktr/isda-product-
identifier

To specify the product ID type “GTR”, one may use the
following coding scheme:

http:/ /www.hkicl.com.hk/schema/hktr/gtr-product-
identifier

4 / buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays | 0..1
for this instrument and receives the rights defined by it, if
applicable. See 2000 ISDA definitions Article 11.1 (b).

/buyerPartyReference @href xsd:IDREF The reference to a party. Regq.

5 / sellerPartyReference Reference A reference to the party that sells ("writes") this instrument, | 0..1
i.e. that grants the rights defined by this instrument and in
return receives a payment for it, if applicable. See 2000 ISDA
definitions Article 11.1 (a).

/sellerPartyReference @href xsd:IDREF The reference to a party. Regq.
6 / returnSwapLeg - A placeholder for the actual Return Swap Leg definition. 0.U
1.2

This element is the head of a substitution group. It is
substituted by the returnLeg element for equity leg, or
interestLeg element for interest leg.

6a / interestLeg - Interest amounts of the interest type swap. 0.1

This element is a substitution of element ‘returnSwapLeg’
for interest leg.

6a.l /interestLeg payerPartyReference Reference A reference to the Interest Leg Payer, if applicable. 0.1
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/interestLeg/payerPartyRefer | @href xsd:IDREF The reference to a party. Req.
ence
6a.2 /interestLeg receiverPartyReference | Reference A reference to the Interest Leg Receiver, if applicable. 0.1
/interestLeg/receiverPartyRef | @href xsd:IDREF The reference to a party. Req.
erence
6a.3 /interestLeg interestLegCalculationP | --- Interest Leg Calculation Period Dates 0.1
eriodDates
6a.3.1 /interestLeg/interestLegCalcu | effectiveDate AdjustableOrRelativeDate The effective date of the interest rate leg of the swap, if 0.1
lationPeriodDates (Refer to section A.6.3.4.3 for | applicable.
details).
6a.3.2 /interestLeg/interestLegCalcu | terminationDate AdjustableOrRelativeDate The termination date of the interest leg of the swap, if 0.1
lationPeriodDates (Refer to section A.6.3.4.3 for | applicable.
details).
6a.4 /interestLeg notional - Specifies the notional of a return type swap. 0.1
6a4.1 /interestLeg/notional notional Amount - The notional amount in respect of the Interest Leg of the 1.1
equity swap transaction, if applicable.
6a4.1.1 /interestLeg/notional /notion | currency Scheme: Currency The currency in which an amount is denominated, if 0.1
alAmount (xsd:normalizedString (3)) applicable. (1..1)
/interestLeg/notional /notion | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
alAmount/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
6a4.12 /interestLeg/notional/notion | amount xsd:decimal (20,10) (non- The non negative monetary quantity in currency units, if 0.1
alAmount negative) applicable. (1.1)
6a.5 /interestLeg interestCalculation - The calculation period fixed rate. A per annum rate, 0.1
expressed as a decimal. A fixed rate of 5% would be
represented as 0.05.
6a.5.1 /interestLeg/interestCalculati | floatingRateCalculation | --- Either 1.1
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on /interestLeg/interestCalculation/floatingRateCalculation
or /interestLeg/interestCalculation/fixedRate
The floating rate calculation definitions
6a.5.1.1 /interestLeg/interestCalculati | floatingRateIndex Scheme: FloatingRateIndex | The floating rate option for the interest leg, if applicable. 0.1
on/floatingRateCalculation (xsd:normalizedString (100))
/interestLeg/interestCalculati | @floatingRateIndexSch | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
on/floatingRateCalculation/fl | eme default value:
oatingRateIndex http:/ /www.fpml.org/coding-scheme/floating-rate-index
6a.5.1.2 /interestLeg/interestCalculati | indexTenor — The ISDA Designated Maturity period, i.e. the tenor of the 0.1
on/floatingRateCalculation floating rate. This includes a time period multiplier and a
time period, e.g. a day, week, month or year of the stream, if
applicable.
6a.5.1.2.1 /interestLeg/interestCalculati | periodMultiplier xsd:integer(3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value | 0..1
on/floatingRateCalculation/in can be used when specifying an offset relative to another
dexTenor date, e.g. -2 days.
This field is required if “period” element exists.
6a.5122 /interestLeg/interestCalculati | period xsd:normalizedString (1) A time period, e.g. a day, week, month or year of the stream. | 0..1
on/floatingRateCalculation/in If the periodMultiplier value is 0 (zero) then period must
dexTenor contain the value D (day).
This field is required if “periodMultiplier’ element exists.
6a.5.1.3 /interestLeg/interestCalculati | spreadSchedule - The spread added to the floating rate expressed in decimal, | 0..U
on/floatingRateCalculation if applicable. An initial rate of 5% would be represented as | (0..1)
0.05.
6a.5.1.3.1 /interestLeg/interestCalculati | initialValue xsd:decimal (15,10) The spread added to the floating rate expressed in decimal. | 0..1
on/floatingRateCalculation/s An initial rate of 5% would be represented as 0.05.
preadSchedule
6a.5.2 /interestLeg/interestCalculati | fixedRate xsd:decimal (15,10) Either 1.1

on

/interestLeg/interestCalculation/floatingRateCalculation
or /interestLeg/interestCalculation/fixedRate

The fixed rate for the interest leg, if applicable, expressed as
an annualized rate in decimal. A fixed rate of 5% would be
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represented as 0.05.
6b / returnLeg - Return amounts of the return type swap. 1.1
This element is a substitution of element ‘returnSwapLeg’
for equity leg.
6b.1 /returnLeg payerPartyReference Reference A reference to the Equity Leg Payer, if applicable. 0.1
This field is mandatory for Equity Swap.
/returnLeg/payerPartyRefere | @href xsd:IDREF The reference to a party. Regq.
nce
6b.2 /returnLeg receiverPartyReference | Reference A reference to the Equity Leg Receiver, if applicable. 0.1
This field is mandatory for Equity Swap.
/returnLeg/receiverPartyRefe | @href xsd:IDREF The reference to a party. Regq.
rence
6b.3 /returnLeg effectiveDate AdjustableOrRelativeDate The effective date of the equity leg of the swap, if applicable. | 0..1
(Refer to section A.6.3.4.3 for
details).
6b.4 /returnLeg terminationDate AdjustableOrRelativeDate The termination date of the equity leg of the swap, if 0.1
(Refer to section A.6.3.4.3 for | applicable.
details).
This field is mandatory for Equity Swap.
6b.5 /returnLeg underlyer Underlyer (Refer to section | Specifies the type of underlying asset. 0.1
A.6.3.3.5.1 for details). (1..1)
6b.6 /returnLeg settlementType Enumerated type: To indicate how the transaction is to be settled, if applicable. | 0..1
settlementType
6b.7 /returnLeg settlementCurrency Scheme: Currency The currency in which settlement occurs, if applicable. 0.1
(xsd:normalizedString (3))
/returnLeg/settlementCurren | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.

cy

is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
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default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
6b.8 /returnLeg rateOfReturn - Specifies the terms of the initial price of the return type 0.1
swap and of the subsequent valuations of the underlyer. (1.1)
6b.8.1 /returnLeg/rateOfReturn initialPrice - The Initial Price of the transaction, if applicable. 0.1
1.1
6b.8.1.1 /returnLeg/rateOfReturn/init | netPrice - The amount of the Initial Price of the transaction, if 0.1
ialPrice applicable.
This field is mandatory for Equity Swap.
6b.8.1.1.1 /returnLeg/rateOfReturn/init | currency Scheme: Currency The currency of the Initial Price of the transaction, if 0.1
ialPrice/netPrice (xsd:normalizedString (3)) applicable. (1.1)
/returnLeg/rateOfReturn/init | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
ialPrice/netPrice/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
6b.8.1.1.2 /returnLeg/rateOfReturn/init | amount xsd:decimal (20,10) (non- The non negative monetary quantity in currency units. 0.1
ialPrice/netPrice negative) (1.1)
6b.9 /returnLeg/rateOfReturn valuationPriceInterim - Specifies the final valuation price of the underlyer. This | 0.1
price can be expressed either as an actual amount/currency,
as a determination method, or by reference to another value
specified in the swap document.
6b.9.1 /returnLeg/rateOfReturn/val | valuationRules - Specifies valuation. 0.1
uationPricelnterim
This field is mandatory for Equity Swap.
6b.9.1.1 /returnLeg/rateOfReturn/val | valuationDate -— The date when the value of the transaction is determined, if | 0..1
uationPricelnterim/valuation applicable. (1.1)
Rules
6b9.1.1.1 /returnLeg/rateOfReturn/val | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 0.1
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uationPricelnterim/valuation section A.6.3.4.1 for details) | otherwise fall on a day that is not a business day in the (1..1)
Rules/valuationDate specified business centers, together with the convention for
adjusting the date.
6b.9.2 /returnLeg/rateOfReturn valuationPriceFinal - Specifies the final valuation price of the underlyer. This 0.1
price can be expressed either as an actual amount/currency,
as a determination method, or by reference to another value
specified in the swap document.
6b.9.2.1 /returnLeg/rateOfReturn/val | valuationRules - Specifies valuation. 0.1
uationPriceFinal
This field is mandatory for Equity Swap.
6b.9.2.1 /returnLeg/rateOfReturn/val | valuationDate - The term "Valuation Date" is assumed to have the meaning | 0..1
uationPriceFinal /valuationRul as defined in the ISDA 2002 Equity Derivatives Definitions. | (1..1)
es
6b.9.2.1.1 /returnLeg/rateOfReturn/val | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 0.1
uationPriceFinal/ valuationRul section A.6.3.4.1 for details) | otherwise fall on a day that is not a business day in the (1..1)
es/valuationDate specified business centers, together with the convention for
adjusting the date.
6b.10 /returnLeg notional - The notional amount of the equity leg in respect of the 0.1
equity swap transaction, if applicable. (1.1)
6b.10.1 /returnLeg/notional notional Amount - The notional amount. 0.1
(1.1)
6b.10.1.1 /returnLeg/notional/notional | currency Scheme: Currency The currency in which an amount is denominated. 0.1
Amount (xsd:normalizedString (3)) (1.1)
/returnLeg/notional /notional | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.

Amount/currency

is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
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6b.10.1.2 /returnLeg/notional/notional | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
Amount (non-negative) (1.1)
6b.11 /returnLeg return - A type describing the dividend returns conditions 0.1
applicable to the swap.
6b.11.1 /returnLeg/return returnType Enumerated type: The type of return in respect of the Equity Swap transaction, | 0..1
returnType if applicable.
6b.12 /returnLeg fxFeature - Quanto, Composite, or Cross Currency FX features. 0.1
6b.12.1 /returnLeg/ fxFeature referenceCurrency Scheme: Currency The Reference Currency in respect of the transaction, if 0.1
(xsd:normalizedString (3)) applicable.
/returnLeg/fxFeature/referen | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
ceCurrency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/iso4217-2001-08-15
7 / additionalPayment - Specifies additional payment(s) between the principal 0.U
parties to the trade. 0..2)
Note that there should be at most one additionalPayment
block with paymentType “feeln”, and at most one
additionalPayment block with paymentType “feeOut”.
7.1 /additionalPayment additionalPaymentAm | -- Specifies the amount of the fee along with, when applicable, | 0..1
ount the formula that supports its determination.
711 /additionalPayment/addition | paymentAmount - The currency amount of the payment. 0.1
alPaymentAmount
7111 /additionalPayment/addition | currency Scheme: Currency The currency in which an amount is denominated 0.1
alPaymentAmount/payment (xsd:normalizedString (3)) (1..1)
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Amount
/additionalPayment/addition | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
alPaymentAmount/payment is a valid currency code as defined by the ISO standard 4217
Amount/ currency - Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
7112 /additionalPayment/addition | amount xsd:decimal(20,10) (non- The currency amount of the payment. 0.1
alPaymentAmount/payment negative) (1.1)
Amount
72 /additionalPayment paymentType Scheme: Classification of the payment of this additional payment | 0..1
EquityPaymentType block. (1.1)
(xsd:normalizedString (6))
For “feeln”, it refers to the upfront payment paid by the
buyer or non-equity payer, if applicable.
For “feeOut”, it refers to the end-of-swap payment paid by
the buyer or non-equity payer, if applicable.
/additionalPayment/payment | @paymentTypeScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
Type default value:
http:/ /www.hkicl.com.hk/scheme/hktr/equity-payment-
type
8 / optionalEarlyTerminati | xsd:boolean To indicate whether there is an optional early termination 0.1
on clause (or similar clause) in the agreement, if applicable.
9 / optionalEarlyTerminati | Enumerated type: The beginning of right to terminate the equity swap, if 0.1
onDate earlyTerminationDate applicable.

Optional when “optionalEarlyTermination” element is true.
Not allowed otherwise.

Version 1.5.3

Page 238




Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Field location (Relative to Field name Data Type Description Card
Reference [trade/product)

Number
10 / optionalEarlyTerminati | Reference The Optional Early Termination Electing Party means the 0.1
onElectingPartyReferen party which has bought the option to terminate, if
ce applicable.
Optional when “optionalEarlyTermination” element is true.
Not allowed otherwise.
/optionalEarlyTerminationEle | @href xsd:IDREF Reference to a party element. Req.

ctingPartyReference
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A.6.3.3.3 Reporting — Equity — Variance Swap

A simplified representation of selected FpML elements for the “varianceSwapTransactionSupplement” element is briefly illustrated
as follows:

Note that there are customized elements inside this structure. To use these customized elements, user should override the default
varianceSwapTrasnactionSupplement type with “tr:varianceSwapTransactionSupplement” type using the xsi:type declaration.

= [ fpmlkvarianceSwapTranzactionSupplement (extension base)

=[] Product (extension hase)

~—TTe attributes

© B Productmodel

primarysssetClass @
seconp=ry SzceClhass @

productType |®

@e ,.

0.

productld &
a=zciliass |@

0.2
embede=gTpt nType (&

varianceleg (&

—.E!
|:| “VarianceSwapTransactionSupplement @J @

Base Type fpmlVarianceSwapTransactionSupplement

@ Bm Eguityuriese Srovisions model
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varianceExtension

Type VarianceExtension

o——(@)o

© [ varianceExtension

varianceCapFactor |

Type xsddecimal |

vegahlationalAmaurtCurrency

Type  fpmlCurrency

obzervationEndDate

returnType

Type  xsdnormalizedString
intialPrice |
Type  fpmlMonMegativeboney |

finalPrice

Type  fpmlNonMegativeloney |

Type fpml:AdjustableOrReIativeDate'
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The “variancelLeg” element in “varianceSwapTransactionSupplement” type can be
expanded as follows:
© [] Varianceleg

(] |:| DirectionslLeglnderlyer'alustion (extension base)
(] |:| DirectionalLegnderlyer (extenszion baze)
(&) |:| DirectionalLeg (extension base)
f_'_'_'_'_‘@' [ Leg (excension base)
!E-:;.IE‘.:I'.".:!IEF.- _5@
D Em PaverReceiver model

payerPartyReterence (D

payerAoo-auiPererence (3

@e @e

receiverPartyReterence |3

receivers ool iRrference |®
?ffectiveDatne__ __!@
!n.arminationDate . 1®
gnderlyer ._;@
O B OptionSettlement model

seftlemertType |®

sethatmotiate |E

@ o B8~ Seﬂlemerﬂ.&mourﬂOrCurrency.modelE|
— (&) o

seftlemaismount | @

settlementCurrency:

varianceley N
b i

@ [ FxFesture

referenceCurrency @

crpozite )@

fFeature _;9;.@

crossluwrency

@ _V.aluation &
E’ iamount J_i@
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The “valuation” element in “variancelLeg” type can be expanded as follows:
=& [] EguityValuation

(.-—-—'@ suriputes

= |:| AdjustableDateOrRelativeDateSequence

" attricutes

wvaluationDate |

adjustableDate

valuation |(=H

relativellz*=S zouence JE—}

valugtonates |
valuaianTimeType JE—}
waluatio ﬂTIITIE_/I *

. & futuresrri~g*“aluation J@

optionsPr:ze’-aluation J@

numberQ 'Vahratoniates J@

dividend\'ahratiznates J@

fPWFinalF iccFlerlionralba ck‘J@

The “amount” element in “varianceleg” type can be expanded as follows:
& [ Variancesmount

= |:| CalculatedAmount (extension base)

calcuiatianiates J@

@ observationStartDate J!@

amount |5 (& Ba Divit=ids.model

F.]

@ = wariance |
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The “variance” element in “amount” type can be expanded as follows:

<[] Variance

] |:| CalculationFroemObservation (extenszion base)

expeciedi |3
P 1 varianceAmount (&

volatilityStrikePrice |

varianceStrikePrice )E—}

@ varianceCap |(®
@

unadjustedvVarianceCap JE—}

bouncac™/arance |

exchangeTiaccdCsny actlearest JG}

vegahotionaltmount JE—}
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1 / primary AssetClass Scheme: AssetClass A simple asset class categorization. 0.1
(xsd:normalizedString(63)) (1.1)
/primaryAssetClass @assetClassScheme xsd:any URI Simply ignored by HKTR-R system. Always use the | Opt.
default value:
http:/ /www .fpml.org/coding-scheme/asset-class
2 / productType Scheme: ProductTaxonomy | A classification of the type of product. 0.U
(xsd:normalizedString (100)) (1..1)
/productType @productTypeScheme xsd:any URI Simply ignored by HKTR-R system. To specify standard | Opt.
FpML product type, one may use the following coding
scheme:
http:/ /www.fpml.org/coding-scheme/ product-taxonomy
3 / productld xsd:normalizedString(255) A product reference identifier. The product ID is an | 0.U

identifier that describes the key economic characteristics of | (0..1)
the trade type, with the exception of concepts such as size
(notional, quantity, number of units) and price (fixed rate,
strike, etc.) that are negotiated for each transaction. It can
be used to hold identifiers such as the "UPI" (universal
product identifier) required by certain regulatory reporting
rules. It can also be used to hold identifiers of benchmark
products or product templates used by certain trading
systems or facilities. FpML does not define the domain
values associated with this element. Note that the domain
values for this element are not strictly an enumerated list.

The type of product ID can be one of the values specified
below in the description of productldScheme.

/productld @productldScheme xsd:any URI To specify the product ID type “UPI”, one may use the | Opt.
following coding scheme: (Req.)
http:/ /www.fpml.org/coding-scheme/external / unique-
product-identifier

To specify the product ID type “ISDA”, one may use the
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following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/isda-product-
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / varianceLeg - A type describing return which is driven by a Variance | 0..U
Calculation. (1..1)
41 /variancelLeg payerPartyReference Reference A reference to the Variance Payer, if applicable. 0.1
This field is mandatory for Variance Swap.
/varianceLeg/payerPartyRef | @href xsd:IDREF The reference to a party. Req.
erence
4.2 /variancelLeg receiverPartyReference Reference A reference to the Variance Amount Receiver, if applicable. | 0..1
This field is mandatory for Variance Swap.
/varianceLeg/receiverPartyR | @href xsd:IDREF The reference to a party. Req.
eference
43 /varianceLeg effectiveDate AdjustableOrRelativeDate Specifies the effective date of this leg of the swap. When | 0..1
(Refer to section A.6.3.4.3 for | defined in relation to a date specified somewhere else in
details) the document (through the relativeDate component), this
element will typically point to the effective date of the
other leg of the swap.
44 /varianceLeg terminationDate AdjustableOrRelativeDate The termination date of the variance leg of the swap, if | 0..1
(Refer to section A.6.3.4.3 for | applicable.
details).
45 /varianceLeg underlyer Underlyer (Refer to section | Specifies the type of underlying asset. 0.1
A.6.3.3.5.1 for details). (1.1)
4.6 /variancelLeg settlementType Enumerated type: To indicate how the transaction is to be settled, if | 0.1
settlementType applicable.
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47 /varianceLeg settlementCurrency Scheme: Currency The currency in which settlement occurs, if applicable. 0.1
(xsd:normalizedString (3))
/varianceLeg/settlementCur | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultit | Opt.
rency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
4.8 /variancelLeg fxFeature -— Quanto, Composite, or Cross Currency FX features. 0.1
481 /varianceLeg/fxFeature referenceCurrency Scheme: Currency The Reference Currency in respect of the transaction, if 0.1
(xsd:normalizedString (3)) applicable.
/varianceLeg/fxFeature/refe | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
renceCurrency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
4.9 /varianceLeg valuation - Valuation of the underlyer. 0.1
1.1
491 /varianceLeg/ valuation valuationDate - The date when the value of the transaction is determined, if | 0..1
applicable. (1.1)
49.1.1 /variancelLeg/valuation/val | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 0.1
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uationDate section A.6.3.4.1 for details). | otherwise fall on a day that is not a business day in the (1..1)
specified business centers, together with the convention for
adjusting the date.
4.10 /varianceLeg amount - The amount of Variance Leg 0.1
(1.1)
410.1 /varianceLeg/amount observationStartDate AdjustableOrRelativeDate The first day of observing the movement of 0.1
(Refer to section A.6.3.4.3 for | variance/volatility in respect of the Variance Swap, if (1..1)
details). applicable.
4.10.2 /varianceLeg/amount variance - Specifies Variance. 0.1
(1.1)
41021 /varianceLeg/amount/varia | varianceAmount - The Variance Amount in respect of the variance swap 0.1
nce transaction, if applicable. (1.1)
410211 /varianceLeg/amount/varia | currency Scheme: Currency The currency in which an amount is denominated, if 0.1
nce/varianceAmount (xsd:normalizedString (3)) applicable. (1..1)
/varianceLeg/amount/varia | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
nce/varianceAmount/curren is a valid currency code as defined by the ISO standard
cy 4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
410212 /varianceLeg/amount/varia | amount xsd:decimal (20,10) The Variance Amount in respect of the variance swap 0.1
nce/varianceAmount (non-negative) transaction, if applicable. (1.1)
410213 /varianceLeg/amount/varia | volatilityStrikePrice xsd:decimal (20,10) Either 1.1

nce

(non-negative)

/varianceLeg/amount/variance/ volatilityStrikePrice or
/varianceLeg/amount/variance/ varianceStrikePrice

The Volatility Strike Price in respect of the Variance Swap
Transaction, if applicable, expressed in basis points.
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4103.1.4 /varianceLeg/amount/varia | varianceStrikePrice xsd:decimal (20,10) Either 1.1
nce (non-negative) /varianceLeg/amount/variance/ volatilityStrikePrice or
/varianceLeg/amount/variance/ varianceStrikePrice
The Variance Strike Price in respect of the Variance Swap
Transaction, if applicable, expressed in basis points.
410315 /varianceLeg/amount/varia | varianceCap xsd:boolean If present and true, then variance cap is applicable. 0.1
nce
410.3.1.6 /varianceLeg/amount/varia | unadjustedVarianceCap | xsd:decimal (20,10) For use when varianceCap is applicable. Specifies the 0.1
nce (positive) Variance Cap in respect of a Variance Swap Transaction.
Variance Cap = Variance Cap Factor times Variance Strike.
4103.1.7 /varianceLeg/amount/varia | vegaNotionalAmount xsd:decimal (20,10) Vega Notional represents the approximate gain/loss at 0.1
nce maturity for a 1% difference between RVol (realised vol)
and KVol (strike vol). It does not necessarily represent the
Vega Risk of the trade.
This field is required if “vegaNotional AmountCurrency’
element (field 5.2) exists.
5 / tr:varianceExtension - The business day convention to apply to the value date if it | 0..1
would otherwise fall on a day that is not a business day in
the specified financial business centers.
51 /tr:varianceExtension tr:varianceCapFactor xsd:decimal (20,10) The multiplier to the Variance Strike to determine the 0.1
Variance Cap level, if applicable.
52 /tr:varianceExtension tr:vegaNotional Amount | Scheme: Currency Specifies the Currency in which the Vega Notional 0.1
Currency (xsd:normalizedString (3)) Amount is quoted in respect of a Variance Swap
Transaction. This will be the same as the currency of the
underlying asset.
This field is required if “vegaNotional Amount” element
(field 4.10.3.1.7) exists.
/tr:varianceExtension/ @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.

tr:vegaNotional AmountCurr

is a valid currency code as defined by the ISO standard

Version 1.5.3

Page 249




Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference [trade/product)

Number
ency 4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.ore/ext/is04217-2001-08-15
53 /tr:varianceExtension observationEndDate AdjustableDate (Refer to | The last day of observing the movement of | 0.1
section A.6.3.4.1 for details). | variance/volatility in respect of the Variance Swap, if
applicable.
54 /tr:varianceExtension returnType xsd:normalizedString(10) Specifies the Type of Return in respect of an Equity Swap | 0..1
Transaction.
55 /tr:varianceExtension initialPrice - Specifies the Initial Price in respect of an Variance Swap | 0..1
Transaction, if applicable.
551 /tr:varianceExtension/initial | currency Scheme: Currency The currency in which an amount is denominated, if 1.1
Price (xsd:normalizedString (3)) applicable.
/tr:varianceExtension/initial | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
Price/currency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
5.5.2 /tr:varianceExtension/initial | amount xsd:decimal (20,10) Specifies the amount of Initial Price in respect of a Variance | 1..1
Price (non-negative) Swap Transaction, if applicable.
5.6 /tr:varianceExtension finalPrice - Specifies the Final Price in respect of an Variance Swap | 0..1
Transaction
5.6.1 /tr:varianceExtension/finalP | currency Scheme: Currency The currency in which an amount is denominated. 1.1
rice (xsd:normalizedString (3))
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/tr:varianceExtension/finalP | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
rice/currency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
5.6.2 /tr:varianceExtension/finalP | amount xsd:decimal (20,10) Variance amount, which is a cash multiplier. 1.1
rice (non-negative)
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A.6.3.34

Reporting — Equity — Dividend Swap

A simplified representation of selected FpML elements for the
“dividendSwapTransactionSupplement” element is briefly illustrated as follows:

Note that there are customized elements inside this structure. To use these
customized elements, user should override the default
dividendSwapTrasnactionSupplement type with

“tr:dividendSwapTransactionSupplement” type using the xsi:type declaration.

‘ |:| DividendSwapTranzsactionSupplement |E')-

= |:| fpml:DividendSwapTransactionSupplement (extension base)

© [] Product (extenzion base)

attributes

I"—_._HGD

&y Prudud.mudellzl

primary4AssetClass |0

seconds yAzsetClazs |3

productType |(&

@o
-]

productid &

as=ellass |(®

embedde D ionType |@

fixedLeg |®
sl

—.e

@ Ba Equitvlindsily= provisions.model

@—( dividendSwapExtension J @
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The “dividendLeg” element in “dividendSwapTransactionSupplement” type can be
expanded as follows:

< [ DividendLeg
= |:| DirectionalLegUnderhyer (extension base)
[S] |:| DirectionalLeg (extension base)
r—-—-—-—r@ [] Leq {=xizn=ion base)
legiianufier |

(O 3 PayerReceiver.model

payerPartyReference (&

payerarL-un'Aeterence |&
@o—@o

receiverPartyReference |

receiverd: czuniAeterence |3

effectiveDate |@®
terminationDate &

undertyer |i®

© g OptionSettlement. model

settlementType |®

——( @@
© S B SeﬁlementﬁxmuuntDrCurrency.mudelIZl

IE 5ettlerr-:n"_~i\muuntj o
settlementCurrency

dividendLeg |(CH fxf-'»;'aiurej]@
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(© Ba DeclaredCashAndCashEquivalentDividendPercentage model

'9

declaredCashDividendPercentage |(®
declaredCashEquivalentDividendPercentage _'@
© [ DividendPeriodPayment

= |:| DividendPeriod (extension base)

r.-—'—'—'@ attributes
unadjustedStartDate |

unadjustedEndDate &
@ g =

dated-su~tments _)@

dividendPeriod |2 underry er!!v.-i&renc&‘/l@

fixedStrike |

9 paymentDate (&

valuationDate &

specialDividends (&
materialDividend &
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The “fixedLeg” element within “dividendSwapTransactionSupplement” can be
expanded as follows:

fixedLeg
Type FixedPaymentlLeg

[] FixedPaymentLeg

Base Type

DirectionalLeg

= |:| DirecticnalLeg (extension base)

& [] Leg (extension baze)

et ®

attributes

legitsriifier |

2 @m PayerReceiver.model

payerPartyReference |2

@D

@)o

receiverPartyReference (D

receiverdrcouniReference |3

effectiveDate (D
terminationDate &

s fxedPayment
Type FixedPaymentimount

payerdccour:Reference |0

J@
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The “fixedPayment” element within the “fixedLeg” can be further expanded as
follows:

o [] FixedPayment&mount
Base Type PaymentBase

(] |_—| PaymentBase (extenzior uaze)

(—’—'—‘@3 atiributes

paymentAmount
Type NonNegativeMoney Z
fixedPayment |
Type FixedPaymentAmount B © [ RelativeDateOffset

@ [] Offset (extension base)

@ [] Period (extension base)

1111 ® attributes

periodMuttiplier |@®
—. S]

period |®
i

_. )] davTy e /]@
paymentDate

Type RelativeDateD ffse_t/

businesso; Cunvention |

(@ 3¢ BusinessCentersOrReference.model

businer<CentersReference @
—@)e
(smesscones

daterziztveTo J@

adjustedDate @
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The “dividendSwapExtension” element within
“dividendSwapTransactionSupplement” can be expanded as follows:

© [] DividendSwapExtension

& [] fpmi:Notionaldmount
(] |:| NonMegativeloney (extension base)
= [ ] MoneyBase (extension base)

@ attributes

@ Q currency _.]@

amount |®
G

SnidendS waprension ) &) O——( Totonatamount )©
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Field Field location (Relative to Field name Data Type Description Card.
Reference [trade/product)

Number
1 / primary AssetClass Scheme: AssetClass A simple asset class categorization. 0.1
(xsd:normalizedString(63)) (1.1)
/primaryAssetClass @assetClassScheme xsd:any URI Simply ignored by HKTR-R system. Always use the | Opt.
default value:
http:/ /www .fpml.org/coding-scheme/asset-class
2 / productType Scheme: ProductTaxonomy | A classification of the type of product. 0.U
(xsd:normalizedString (100)) (1.1)
/productType @productTypeScheme xsd:any URI Simply ignored by HKTR-R system. To specify standard | Opt.
FpML product type, one may use the following coding
scheme:
http:/ /www.fpml.org/coding-scheme/product-taxonomy
3 / productld xsd:normalizedString(255) A product reference identifier. The product ID is an | 0.U

identifier that describes the key economic characteristics of | (0..1)
the trade type, with the exception of concepts such as size
(notional, quantity, number of units) and price (fixed rate,
strike, etc.) that are negotiated for each transaction. It can
be used to hold identifiers such as the "UPI" (universal
product identifier) required by certain regulatory reporting
rules. It can also be used to hold identifiers of benchmark
products or product templates used by certain trading
systems or facilities. FpML does not define the domain
values associated with this element. Note that the domain
values for this element are not strictly an enumerated list.

The type of product ID can be one of the values specified
below in the description of productldScheme.

/productld @productldScheme xsd:any URI To specify the product ID type “UPI”, one may use the | Opt.
following coding scheme: (Req.)
http:/ /www.fpml.org/coding-scheme/external / unique-
product-identifier

To specify the product ID type “ISDA”, one may use the
following coding scheme:
http:/ /www .hkicl.com.hk/scheme/hktr/isda-product-
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Field Field location (Relative to Field name Data Type Description Card.
Reference [trade/product)

Number

identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / dividendLeg -— Floating Payment Leg of a Dividend Swap. 0.1
(1.1
41 /dividendLeg payerPartyReference Reference A reference to the Dividend Amount Payer, if applicable. 0.1
This field is mandatory for Dividend Swap.
/dividendLeg/payerPartyRe | @href xsd:IDREF The reference to a party. Regq.
ference

4.2 /dividendLeg receiverPartyReference Reference A reference to the Dividend Amount Receiver, if | 0.1

applicable.

This field is mandatory for Dividend Swap.
/dividendLeg/receiverParty | @href xsd:IDREF The reference to a party. Req.
Reference

43 /dividendLeg effectiveDate AdjustableOrRelativeDate The effective date of the dividend leg of the swap, if | 0.1
(Refer to section A.6.3.4.3 for | applicable.
details).

44 /dividendLeg terminationDate AdjustableOrRelativeDate The termination date of the dividend leg of the swap, if | 0..1
(Refer to section A.6.3.4.3 for | applicable. (1..1)
details).

45 /dividendLeg underlyer Underlyer (Refer to section | Specifies the type of underlying asset. 0.1
A.6.3.3.5.1 for details). (1.1)

4.6 /dividendLeg settlementType Enumerated type: To indicate how the transaction is to be settled, if 0.1
settlementType applicable.

4.7 /dividendLeg settlementCurrency Scheme: Currency The currency in which settlement occurs, if applicable. 0.1
(xsd:normalizedString (3))

48 /dividendLeg declaredCashDividendP | xsd:decimal (5,5) An amount as declared by the Issuer, before the 0.1

ercentage

(non-negative)

withholding or deduction of taxes at source in respect of
such a dividend.
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Field Field location (Relative to Field name Data Type Description Card.
Reference [trade/product)

Number
Enter 0.01500 for 1.5%.
4.9 /dividendLeg declaredCashEquivalent | xsd:decimal (5,5) An amount per Share being the cash value of any stock 0.1
DividendPercentage (non-negative) dividend declared by the Issuer or, if the Issuer declares no
cash value, the cash value of such stock dividend
Enter 0.01500 for 1.5%
4.10 /dividendLeg dividendPeriod - 0.U
(1..200)
4101 /dividendLeg/dividendPeri | unadjustedStartDate xsd:date In respect of each Dividend Period, the dates when 0.1
od observations begin for the Dividend Period, if applicable. (1.1)
4.10.2 /dividendLeg/dividendPeri | unadjustedEndDate xsd:date In respect of each Dividend Period, the dates when 0.1
od observations end for the Dividend Period, if applicable. (1.1)
4103 /dividendLeg/dividendPeri | fixedStrike xsd:decimal (20,10) In respect of each Dividend Period, the fixed strike amount | 0..1
od (positive) applicable to the Dividend Period, if applicable. (1.1)
4104 /dividendLeg/dividendPeri | paymentDate AdjustableOrRelativeDate In respect of each Dividend Period, the adjusted cash 0.1
od (Refer to section A.6.3.4.3 for | settlement date for the given Dividend Period, if
details) applicable.
4105 /dividendLeg/dividendPeri | valuationDate AdjustableOrRelativeDate In respect of each Dividend Period, the unadjusted 0.1
od (Refer to section A.6.3.4.3 for | valuation date for the given Dividend Period
details).
411 /dividendLeg specialDividends xsd:boolean To indicate whether the transaction includes special 0.1
dividends and memorial dividends, if applicable.
412 /dividendLeg materialDividend xsd:boolean To indicate whether the transaction includes material non- | 0..1
cash dividend, if applicable.
5 / fixedLeg - Fixed Payment Leg of a Dividend Swap. 0.1
(1.1)
51 /fixedLeg payerPartyReference Reference A reference to the Fixed Amount Payer, if applicable. 0.1
This field is mandatory for Dividend Swap.
/fixedLeg/payerPartyRefere | @href xsd:IDREF The reference to a party. 0.1
nce
52 /fixedLeg receiverPartyReference Reference A reference to the Fixed Amount Receiver, if applicable. 0.1
This field is mandatory for Dividend Swap.
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Field Field location (Relative to Field name Data Type Description Card.
Reference [trade/product)

Number
/fixedLeg/receiverPartyRefe | @href xsd:IDREF The reference to a party. 0.1
rence
53 /fixedLeg effectiveDate AdjustableOrRelativeDate Specifies the effective date of this leg of the swap. 0.1
(Refer to section A.6.3.4.3 for
details).
54 /fixedLeg terminationDate AdjustableOrRelativeDate Specifies the termination date of this leg of the swap. 0.1
(Refer to section A.6.3.4.3 for
details).
55 /fixedLeg fixedPayment - Fixed payment of a dividend swap, payment date is 0.U
relative to a dividend period payment date. (0..200)
551 /fixedLeg/fixedPayment paymentAmount xsd:decimal (20,10) Payment amount, which is optional since the payment 0.1
(non-negative) amount may be calculated using fixed strike and number
of open units.
55.1.1 /fixedLeg/fixedPayment/pa | currency Scheme: Currency In respect of each Dividend Period, the currency of fixed 0.1
ymentAmount (xsd:normalizedString (3)) cash amount calculated for the Dividend Period, if (1.1)
applicable.
/fixedLeg/fixedPayment/pa | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
ymentAmount/currency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
55.1.2 /fixedLeg/fixedPayment/pa | amount xsd:decimal (20,10) In respect of each Dividend Period, the fixed cash amount | 0..1
ymentAmount (non-negative) calculated for the Dividend Period, if applicable. (1.1)
55.2 /fixedLeg/fixedPayment paymentDate - In respect of each Dividend Period, the fixed payment date | 0..1
offset for the given Dividend Period. For periodMultiplier
and period below in 5.5.2.1 and 5.5.2.2, payment date is
relative to a dividend period payment date.
5521 /fixedLeg/fixedPayment/pa | periodMultiplier xsd:integer(3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value | 0..1

ymentDate

can be used when specifying an offset relative to another
date, e.g. -2 days.
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Number
This field is required if “period” element exists.
55.22 /fixedLeg/fixedPayment/pa | period Enumerated type: period A time period, e.g. a day, week, month or year of the 0.1
ymentDate stream. If the periodMultiplier value is 0 (zero) then period
must contain the value D (day).
This field is required if “periodMultiplier’ element exists.
5523 /fixedLeg/fixedPayment/pa | adjustedDate xsd:date In respect of each Dividend Period, the adjusted fixed 0.1
ymentDate payment date for the Dividend period, if applicable.
6 / tr:dividendSwapExtensi | - 0.1
on
6.1 /tr:dividendSwapExtension | tr:notionalAmount - The Notional Amount in respect of the dividend swap 0.1
transaction, if applicable.
6.11 /tr:dividendSwapExtension/ | currency Scheme: Currency The currency in which an amount is denominated. 1.1
trinotional Amount (xsd:normalizedString (3))
6.1.1.1 /tr:dividendSwapExtension/ | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultit | Opt.
trinotional Amount/ currency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.ore/ext/is04217-2001-08-15
6.1.2 /tr:dividendSwapExtension/ | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 1.1

tr:notional Amount

(non-negative)
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A.6.3.3.5 Reporting - Equity FpML Common Structures

A.6.3.3.5.1  Underlyer
Only one type of equity underlyers is supported: “singleUnderlyer”, in which the
underlyer is comprised of only one asset component. Note that “basket”, in which the

underlyer is comprised of multiple asset components, is not supported. The structure
of the “underlyer” element is illustrated as follows.

& [ ] Undetlyer

@ [ SingleUnderlyer
underlyingssset 13
DTSR
openlnits |

dividerarevout @

singlenderlyer @4.@
couponfayment |3
averageusiyTiadineyolume (&
Lnclerlyer .BE}' ‘ ;

depostoiyFeceipt @

| beskat |@
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The “underlyingAsset” element under the “singleUnderlyer” element can be further
expanded as follows. As one can see, only the “equity” and “index” assets are

supported.
© [ Asset
@ @ attributes
@ substitutions
‘ (bostet )@
«  (bean )@
« (o )@
; comuedity )@
“ ( converiistesond )@
underlyingAsset 12, ®
‘ (‘exchangeTiazedFu ndj @

‘ @]@

4 (index )@

« (o= )O

| (=)o
«  ((muteaiund )@

( opticn ] ]

Within the “equity” and “index” elements, the “instrumentld” and “description”
elements, together with optional "exchangeld" and "relatedExchangeld" are supported,
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as illustrated as follows. Note that as there are customized elements inside the structure,
user should override the default EquityAsset type (the type of “equity” element) with
“tr:EquityAsset” type using the xsi:type declaration.

= |:| fpmlEquity Asset (extension base)
= |:| ExchangeTraded (extension base}
=) |:| UnderlyingAsset (extension baze)

= |:| dentifiedAszet (extension baze)

& [ ] Asset(extension base)

I(i'_'_'_'_'_'_' E‘} attributes

L instrumentid |®
—.Eﬁ

description |(®

CUM Gy J@

@ exchangeld |®
—.E?'

clearanceSystem J@

defi.tion JG}

[] EquityAsset (©) 3a Exchangeldentifier. model

Baze Type fpmlEquityAsset

relatedExchangeld |3

@E} @Eﬁ e optipne=xchangeld (&
0

..o

specifie’S=changeld |3

placeOflzsuance
—@o o
Type fpmlCountryCode
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= |:| fpmlindex (extension baze)

= |:| ExchangeTradedCalculatedPrice (extension kase)

=) |:| ExchangeTraded (extension base)

= |:| UnderlyingAsset (extension base)

= |:| ldentifiedAs=et (extension base)

3 [ ] Asset(extension base)

- (] attributes

L% instrumentid |®
@o
description |(®

cuneney |B

@ exchangeld |®
—.E?|

clearanczSystem JG}

defizition J@

©) g Exchangeldentifier model

relatedExchangeld |(®

[ Index

- = 0..00 m—
Base Type fpmlindex [ (] optione=x. hangeld |®
0. =

specifie’E:zchangeld |®

0.
E: * consttuen‘Tx-hangeid _)l@
‘.E} furzreld JE}

placelflszuance
—@o :
Type fpml.CountryCode
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Field
Reference
Number

Field location (with root
being the “underlyer”-typed
element)

Field name

Data Type

Description

Card.

a.l

/

singleUnderlyer

Describes the product's underlyer when it has only one asset
component.

all

/singleUnderlyer

underlyingAsset

Define the underlying asset, either a listed security or other
instrument.

Either substituted by the “equity” element (a.1.1a) or the
“index” element (a.1.1b).

al.la

/singleUnderlyer

equity

Identifies the underlying asset when it is a listed equity.

This corresponds to asset type being set to "share" in Excel
template.

1.1

allal

/singleUnderlyer/equity

instrumentld

Identification of the underlying asset using public and/or
private identifiers.

/singleUnderlyer/equity/ins
trumentld

@instrumentldScheme

xsd: anyURI

Type of identification code of the underlying asset.

Possible values are:

- http:/ /www .fpml.org/spec/2003 /instrument-id-Reuters-
RIC (Reuters Instrument Code (RIC))

- http:/ /www .fpml.org/spec/2002/instrument-id-ISIN
(International Securities Identification Number)

- http:/ /www.fpml.org/spec/2002/instrument-id-CUSIP
(Committee on Uniform Securities Identification
Procedures)

- http:/ /www .fpml.org/spec/2002/instrument-id-SEDOL
(London Stock Exchange Daily Official List)

- http:/ /www.fpml.org/spec/2002/instrument-id-
Bloomberg (Bloomberg ticker symbol)

- http:/ /www.fpml.org/spec/2002/instrument-id-
SingleOther (Internal Code)

- http:/ /www.fpml.org/spec/2003 /instrument-id-
SecuritiesIdentification-SICC-1-0 (SICC code)

- http:/ /www.fpml.org/spec/2002/instrument-id-valoren
(Valoren)

alla2

/singleUnderlyer/equity

description

xsd:string(255)

Long name of the underlying asset.

0.1
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Field
Reference
Number

Field location (with root
being the “underlyer”-typed
element)

Field name

Data Type

Description

Card.

al.la3

/singleUnderlyer/equity

exchangeld

xsd:string(50)

Identification of the exchange on which this asset is
transacted for the purposes of calculating a contractual
payoff, if applicable.

Possible value can be a Market Identifier Code (MIC).
URL of Market Identifier Codes (MIC) for reference:

https:/ /www.is020022.org /10383 /is0-10383-market-
identifier-codes

0.1

alla4d

/singleUnderlyer/equity

relatedExchangeld

xsd:string(50)

A short form unique identifier for a related exchange. If the
element is not present then the exchange shall be the
primary exchange on which listed futures and options on
the underlying are listed. The term "Exchange" is assumed
to have the meaning as defined in the ISDA 2002 Equity
Derivatives Definitions.

Possible value can be a Market Identifier Code (MIC),
"AllExchanges" or "NotApplicable".

URL of Market Identifier Codes (MIC) for reference:
https:/ /www.is020022.org /10383 /is0-10383-market-
identifier-codes

a.l.lab

/singleUnderlyer/equity

tr:placeOfIssuance

Scheme: Country Alpha3
(xsd:normalizedString(3))

Place of incorporation of the underlying asset.

0.1

/singleUnderlyer/equity/tr:
placeOflssuance

@countryScheme

xsd:anyURI

The code representation of a country or an area of special
sovereignty. By default it is a valid 3 character country code
as defined by the ISO standard 3166-1 alpha-3. Please refer
to Appendix F Enumeration Spreadsheet CountryAlpha3
Tab for the country code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www . fpml.org/coding-scheme/external /is03166

Opt.

a.l.lb

/singleUnderlyer

index

Identifies the underlying asset when it is a listed index.

1.1
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Field
Reference
Number

Field location (with root
being the “underlyer”-typed
element)

Field name

Data Type

Description

Card.

This corresponds to asset type being set to "index" in Excel
template.

allb.1

/singleUnderlyer/index

instrumentld

Identification of the underlying asset using public and/or
private identifiers.

/singleUnderlyer/index/inst
rumentld

@instrumentIldScheme

xsd: anyURI

Type of identification code of the underlying asset.

Possible values are:

- http:/ /www.fpml.org/spec/2003 / instrument-id-Reuters-
RIC (Reuters Instrument Code (RIC))

- http:/ /www.fpml.org/spec/2002/instrument-id-ISIN
(International Securities Identification Number)

- http:/ /www.fpml.org/spec/2002/instrument-id-CUSIP
(Committee on Uniform Securities Identification
Procedures)

- http:/ /www.fpml.org/spec/2002/instrument-id-SEDOL
(London Stock Exchange Daily Official List)

- http:/ /www.fpml.org/spec/2002/instrument-id-
Bloomberg (Bloomberg ticker symbol)

- http:/ /www .fpml.org/spec/2002/instrument-id-
SingleOther (Internal Code)

- http:/ /www .fpml.org/spec/2003 /instrument-id-
SecuritiesIdentification-SICC-1-0 (SICC code)

- http:/ /www.fpml.org/spec/2002/instrument-id-valoren

(Valoren)

a.l.1b.2

/singleUnderlyer/index

description

xsd:string(255)

Long name of the underlying asset.

0.1

a.1.1b.3

/singleUnderlyer/index

exchangeld

xsd:string(50)

Identification of the exchange on which this asset is
transacted for the purposes of calculating a contractual
payoft.

Possible value can be a Market Identifier Code (MIC)
URL of Market Identifier Codes (MIC) for reference:

https:/ /www .is020022.org /10383 /is0-10383-market-
identifier-codes

0.1
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Field
Reference
Number

Field location (with root
being the “underlyer”-typed
element)

Field name

Data Type

Description

Card.

allb4

/singleUnderlyer/index

relatedExchangeld

xsd:string(50)

A short form unique identifier for a related exchange. If the
element is not present then the exchange shall be the
primary exchange on which listed futures and options on
the underlying are listed. The term "Exchange" is assumed
to have the meaning as defined in the ISDA 2002 Equity
Derivatives Definitions.

Possible value can be a Market Identifier Code (MIC),
"AllExchanges" or "NotApplicable".

URL of Market Identifier Codes (MIC) for reference:
https:/ /www.is020022.0rg /10383 /is0-10383-market-
identifier-codes

0.U
(0.30)

a.l.1bb

/singleUnderlyer/index

triplaceOflssuance

Scheme: CountryAlpha3
(xsd:normalizedString(3))

Place of issuing the underlying asset.

0.1

/singleUnderlyer/index/tr:p
laceOfIssuance

@countryScheme

xsd:anyURI

The code representation of a country or an area of special
sovereignty. By default it is a valid 3 character country code
as defined by the ISO standard 3166-1 alpha-3. Please refer
to Appendix F Enumeration Spreadsheet CountryAlpha3
Tab for the country code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/coding-scheme/ external /iso3166

Opt.

al2

/singleUnderlyer

openUnits

xsd:decimal (20,10)

The number of units (index or securities) that constitute the
underlying asset, if applicable.

This is required for Equity Dividend Swap.

0.1
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A.6.3.4 Reporting - Common FpML Structures

A.6.3.4.1 Reporting — AdjustableDate

| [ AdustablzDate |O1

',-—E) attributes

2 Ba AdustableDate model

unadjustedhate
Type IdentifiedDate

datetdjustments
Type BusineszDayAdustments

adjustedhate
Type  IdentifiedCate

2 [ ] BusinessDayldjustments

] attributes

husinessDayConyvention

Type BusinessDayConvertionEnum |

2 §s BusinessCentersOrReference.model

=
@ huzn eszCentersReference ]

Type BusinezzCentersReference

7 [] BusinessCerters

(] ahritutes

husinessCenters
=

Tyne BusinessCenters

0.« busines=Center
@ © . ®
Type BusinessTenter |
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Field Field location (with root Field name Data Type Description Card.
Reference | being the “AdjustableDate”-
Number typed element)
al / unadjustedDate xsd:date A date subject to adjustment. 0.U
1.1
a.2 / dateAdjustments - The business day convention and financial business centers | 0..1
used for adjusting the date if it would otherwise fall on a
day that is not a business date in the specified business
centers.
This field is ignored for Equity asset class
a2l / dateAdjustments businessDayConventio | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1
n businessDayConvention on a day that is not a business day.
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A.6.3.4.2 Reporting — AdjustableDates

I,a-—{a attributes

unadiustedhste 15

= [ ] BusinezsDayAdustments

||:| AdjustableDates [(OM @ @ attributes

businessDayConvertion &
dateddiustments 12 ' i

=) @am BusinessCertersOrReference mocel

(#)o
o :
busines=CentersReference |
E‘ & | ] BusinezsCenters

i sttributes

0..ea
@ = businessCenter |(®

busineszCenters |2

adiusiacate |
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Field Field location (with root Field name Data Type Description Card.

Reference | being the

Number “AdjustableDates”-typed

element)
b1 / unadjustedDate xsd:date A date subject to adjustment. 0.U
(0..360)

For Interest Rate, Card. is (1..360).

b2 / dateAdjustments - The business day convention and financial business centers | 0..1
used for adjusting the date if it would otherwise fall on a
day that is not a business date in the specified business
centers.

b21 / dateAdjustments businessDayConventio | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1

n businessDayConvention on a day that is not a business day.

Version 1.5.3

Page 274



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
A.6.3.4.3 Reporting — AdjustableOrRelativeDate
@ attributes
| [] AdustableOrRelstiveDate | (=) adjustableDste
E Type AdjustableDate

relativelste

Twae r{elativeDatefosetJ
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “AdjustableOrRelativeDate

"-typed element)

cl / adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 1.1

section A.6.3.4.1 for details).

otherwise fall on a day that is not a business day in the
specified business centers, together with the convention for
adjusting the date.
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A.6.3.4.4 Reporting — AdjustableOrRelativeDates
@ sttributes
| [ AdustableCrRelativeDates | =) adjustableDates
E Type AdustableDates

reistiveDates

Tyvpe RelstiveDates -
Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “AdjustableOrRelativeDates

"-typed element)
A series of dates that shall be subject to adjustment if they 1.1

d.1 / adjustableDates AdjustableDates (Refer to
section A.6.3.4.2 for details).

would otherwise fall on a day that is not a business day in
the specified business centers, together with the convention
for adjusting the date.
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A.6.3.4.5 Reporting — Payment

A common structure named “Payment” is commonly used in describing the
payments made in settlement of the change involved in various business events.

= |:| PaymertBaze (extenzion baze)

I,-—'—*Er} attributes
— 3 attributes

©) B PayerReceiver model

payerPartyReference |3

payerAcocurdReference |3

T {@)e
[ Payment |S» receiverPartyReference ()

receiveranosy tkeference ()

S [] MonMegativebdoney

= |:| MorneyBase (extension base)

S paymentamount | @ © ?urrenw_..J@

il

paymertDate |3

payra iTvoe |3
settliementnformation |3
dizcruntFactar (3

presertyoiuesmaount (&
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Field Field location (with root Field name Data Type Description Card.
Reference | being the “payment”
Number element)
g1 / payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
/payerPartyReference @href xsd:IDREF Reference to a party. Reg.
8.3 / receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
/receiverPartyReference @href xsd:IDREF Reference to a party. Reg.
g.5 / paymentAmount - The currency amount of the payment. 0.1
g5.1 /paymentAmount currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/paymentAmount/ currency @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
g52 /paymentAmount amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
(non-negative) (1.1)
2.6 / paymentDate AdjustableDate (Refer to The payment date. This date is subject to adjustment in 0.1
section A.6.3.4 for details). accordance with any applicable business day convention.
Only applicable in Interest Rate or Equity products.

Version 1.5.3

Page 278



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5

Confidential

A.6.3.4.6 Reporting — Party Trade Identifier / Trade Identifier

S [ PartyTradeldertifier

=1 |:| Tradeldertifier (extension base)

If,--—-—'—*t';:i-:?l attributes

—@o (®e

tradeldertifier ) EH

linkld ~ |i®

blockThadeld |3

i

iz=suer

traceld &

= gm PartyAndAccourtReferences model

@)o

rectingHole @

0..en #

partyReference (&

accourineisrence |3

tradeld |

versicnedTradeld )&

alloc=ticnTradeld |3

arigirat w | sadeld  (E

profductScino el =rtifier |2

Version 1.5.3

Page 279



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5

Confidential

Field
Reference
Number

Field location (with root
being the
“Tradeldentifier”-typed
element)

Field name

Data Type

Description

Card.

/

(branching)?

The choose-1-out-of-2 branching between the field group
[“issuer” + “tradeld”] and the field group [“partyReference”
and “tradeld”].

Note that the first field group ([“issuer” + “tradeld”]) is
mainly used to represent UTI and Prior-UTI. Because
“tradeld” field in this field group does not have multiple
occurrences, when UTI and Prior-UTI need to be presented
simultaneously, multiple instances of “Tradeldentifier”-
typed elements have to be used.

On the other hand, the second field group
([“partyReference” and “tradeld”]) is mainly used to
represent UTI-TID, prior UTI-TID, HKTR trade reference,
user trade reference, agent trade reference and CP trade
reference.

h1

issuer

xsd:normalizedString(40)

Either ((/issuer and /tradeld (h.2)) or (/partyReference and
/tradeld (h.4)).

The issuer ID of the issuer. This field is applicable only for
UTI and Prior-UTI, for both trade correlation and non-trade
correlation purposes.

1.1

/issuer

@issuerldScheme

xsd:anyURI

Simply ignored by HKTR-R system. Always use the
default value:

http:/ /www . fpml.org/coding-

scheme/ external / cftc/issuer-identifier

The issuer that this field refers to always depends on what
type of trade identifier has been specified in the tradeld
(h.2) field.

For example,

Opt.

% This is not a real XML element. It is specified here to show the whole choose-1-out-of-2 branching.

Version 1.5.3

Page 280



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential

Field Field location (with root Field name Data Type Description Card.
Reference | being the

Number “Tradeldentifier”-typed
element)

(1) If tradeld field (h.2) is filled with UTI for trade
correlation purpose (i.e. with tradeldScheme
http:/ /www.fpml.org/coding-
scheme/ external / unique-transaction-identifier),
this issuer is referring to UTI's issuer for trade
correlation purpose.

(2) If tradeld field (h.2) is filled with Prior-UTI for non-
trade correlation purpose (i.e. with tradeldScheme
http:/ /www .hkicl.com.hk /scheme/new-prior-
unique-transaction-identifier), this issuer is
referring to Prior-UTI for non-trade correlation
purpose.

h2 / tradeld xsd:normalizedString(200) Either ((/issuer and /tradeld (h.2)) or (/partyReference and | 1..1
/tradeld (h.4)).

A trade reference identifier. This field is applicable only for
UTI and Prior-UTI, for both trade correlation and non-trade
correlation purposes.

UTI and Prior-UTI

UTI specified by the HKTR only includes the value of the
USI if it exists for the trade. It should be presented in
conformity with the format and structure applicable to it.

Prior-UTl is value of the USI for the original trade.
The UTI must be specified when UTI indicator is true; not

allowed otherwise. Prior-UTI is always optional to be
specified.

/tradeld @tradeldScheme xsd:anyURI Please use the following URIs for the corresponding types of | Opt.
trade identifiers in New Trade event / Backloading event / | (Req.)
Post-trade events (including Amendment event) for trade
correlation purpose when applicable.
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
UTL
http://www.fpml.org/coding-scheme/external /unique-
transaction-identifier
Prior-UTI (not applicable for post-trade events):
http:/ /www .hkicl.com.hk/scheme/ prior-unique-
transaction-identifier
On the other hand, for amendment events, please use the
following coding schemes for non-trade-correlating
purpose:
UTIL:
http:/ /www .hkicl.com.hk/scheme/new-unique-
transaction-identifier
Prior-UTTI:
http:/ /www.hkicl.com.hk/scheme/new-prior-unique-
transaction-identifier
h3 / partyReference Reference Either ((/issuer and /tradeld (h.2)) or (/partyReference and | 0..1
/tradeld (h.4)). (1.1)
Reference to a reporting party.
/partyReference @href xsd:IDREF Reference to a reporting party. Req.
h4 / tradeld Scheme Either ((/issuer and /tradeld (h.2)) or (/partyReference and | 1..U
(xsd:normalizedString (255)) | /tradeld (h.4)). (1.5 for
new
A trade reference identifier allocated by a party. trade
Further length constraints and
on different trade IDs: UTI-TID and Prior UTI-TID backloa
UTI-TID is the value of the Trade ID (UTI-TID) if a unique ding,
HKTR trade reference: Trade ID (UTI-TID) reportable under the mandatory 1.6 for
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Field Field location (with root Field name Data Type Description Card.
Reference | being the

Number “Tradeldentifier”-typed

element)

xsd:normalizedString(15)

Agent trade reference:
xsd:normalizedString(40)

User trade reference:
xsd:normalizedString(241)

CP trade reference:
xsd:normalizedString(40)

UTI-TID:
xsd:normalizedString(241)

Prior UTI-TID:
xsd:normalizedString(241)

reporting requirements in the European Union exists for the
trade. It should be presented in conformity with the format
and structure applicable to it.

Prior UTI-TID is the value of the UTI-TID for the original
trade.

HKTR trade reference

A Trade Reference generated by the HKTR. This reference is
applicable to reporting party and agent and is used to
correlate the request to the designated trade for post-trade
event requests.

Agent trade reference

A unique trade reference generated by the Agent for the

transaction. This field is:

- Required by agent for non-trade-correlating purpose;

- Applicable to agent for trade correlation purpose in post-
trade events;

- Not allowed otherwise.

If reporting party amends trade which is submitted by
agent, this field should left blank as reporting party cannot
input this field. Therefore, previously assigned agent trade
reference will be retained automatically.

User trade reference

A unique user trade reference generated by the Reporting

Party. This field is:

- Required by reporting party and agent for non-trade-
correlating purpose;

- Applicable to reporting party and agent for trade
correlation purpose in post-trade events.

CP trade reference

amend
ment,
1.1 for
other
post-
trade
events)
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Field Field location (with root Field name Data Type Description Card.
Reference | being the

Number “Tradeldentifier”-typed

element)

CP trade reference is the identifying reference assigned to
the trade by the confirmation platform. This field is not
allowed when Confirmation Platform ID (i.e. field
“relatedParty” with “ConfirmationPlatform”role)

is "PAPER”. The field is optional when Confirmation
Platform ID is “OTHERS”. The field is required otherwise.

Notes on cardinality

For new trade and backloading events, there should be at
most 5 trade identifiers, whichever applicable:

- The user trade reference

- The agent trade reference

- The CP Trade Reference

- The UTI-TID

- The Prior UTI-TID

For amendment event, there should be at most 6 trade

identifiers, whichever applicable:

- (For correlation purpose) The existing user trade reference
/ existing agent trade reference / HKTR trade reference /
existing UTIT-TID

- The user trade reference

- The agent reference

- The CP Trade Reference

- The UTI-TID

- The Prior UTI-TID

Note: If there is/are no new values for the above trade

references, please fill in the existing / original values of the

trade references into the amendment event.

For other post-trade events, there should be at most 1 trade
identifiers for correlation purpose, whichever applicable:

- The existing UTI-TID

- Or the existing user trade reference

- Or the existing agent trade reference
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
- Or the HKTR trade reference
/tradeld @tradeldScheme xsd:anyURI Please use the following URIs for the corresponding types of | Opt.
trade identifiers in New Trade event / Backloading event / | (Req.)

Post-trade events (including Amendment event) for trade
correlation purpose when applicable.

HKTR trade reference:
http:/ /www.hkicl.com.hk /scheme/hktr/trade-ref

Agent trade reference:
http:/ /www hkicl.com.hk/scheme/hktr/agent-trade-ref

User trade reference:
http:/ /www.hkicl.com.hk/scheme/hktr/user-trade-ref

CP trade reference (not applicable for post-trade events):
http:/ /www.hkicl.com.hk/scheme/confirmation-
platform/trade-ref

UTI-TID:
http:/ /www .hkicl.com.hk /scheme/unique-transaction-
identifier-unique-trade-id

Prior UTI-TID (not applicable for post-trade events):
http:/ /www.hkicl.com.hk/scheme/prior-unique-
transaction-identifier-unique-trade-id

On the other hand, for amendment events, please use the
following coding schemes for non-trade-correlating
purpose:

Agent trade reference:

http://www.hkicl.com.hk/scheme/hkir/new-agent-trade-
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Field
Reference
Number

Field location (with root
being the
“Tradeldentifier”-typed
element)

Field name

Data Type

Description

Card.

ref

User trade reference:
http:/ /www .hkicl.com.hk /scheme/hkir/new-user-trade-
ref

CP Trade Reference:
http:/ /www.hkicl.com.hk/scheme/confirmation-
platform/new-trade-ref

UTI-TID:
http:/ /www.hkicl.com.hk/scheme/new-unique-
transaction-identifier-unique-trade-id

Prior UTI-TID:
http:/ /www .hkicl.com.hk /scheme/new-prior-unique-
transaction-identifier-unique-trade-id

h5

linkId

Scheme
(xsd:normalizedString (100))

A linking element used to link the Near Leg and Far Leg of
an FX Swap

Applicable to FXFWD and FXNDF only

/linkId

@linkIdScheme

xsd:any URI
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A.6.3.4.7 Reporting — Party Event Information

This is a common HKICL specific data structure that is commonly used for
storing user specific event details.

i - fpml:Party.&.nd.&.ccourrtReferences.modelIZ‘

I partyReference @
e

accow ARsierence |®

eventld
Type Ewventld

confirmed

Type x=dboolean

executionType

Type ExecutionType

| [] PartyEventinformation |€|@‘ execution’yenusTyRe

Type ExecutionenueType

(O] |:| EvertProcessing Timestamps

orderEntryTimestamp |
evertProcessingTimestamps o .e Ui RIS
(gl Eenthiecessnalimestanes submiszionOfOrderEntry Time stamg j®
Type x=ddateTime |

remarks

Type xsdstring
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Field Field location (with root Field name Data Type
Reference | being the

Number “PartyEventInformation”-
typed element)

Description

Card.

il / partyReference Reference

Reference to a party.

0.1
(1.1)

/partyReference @href xsd:IDREF

Reference to a party.

Req.

i.2 / tr:eventld Eventld

An event reference identifier allocated by a party.

Note that this event reference is for information purpose
only

1.1

/ treventld @eventldScheme xsd:any URI

If user specifies HKTR-R system assigned Event Reference
for a previous reported trade, the URI must be
“http:/ /www.hkicl.com.hk/scheme/hkitr/event-ref “.

Users may specify agent event reference (agent only) or user
event reference (reporting party only) to the trade event for
their own referencing purpose.

For agent event reference, the URI should be
“http:/ /www.hkicl.com.hk/scheme/hktr/agent-event-ref”.

For wuser event reference, the URI should be
“http:/ /www.hkicl.com.hk/scheme/hktr/user-event-ref ”.

Req.

i.3 / tr:confirmed xsd:boolean

Indicates whether the reported trade has been confirmed or
not.

Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.

0.1

i4 / tr:executionType Scheme: ExecutionType
(xsd:normalizedString(63))

To indicate how the trade was executed.

Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.

0.1

/tr:executionType @executionTypeSchem | xsd:anyURI
e

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/coding-scheme/execution-type

Opt.

i.5 / triexecutionVenueType | Scheme:

Used to describe the type of venue where trade was

0.1
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “PartyEventInformation”-
typed element)
ExecutionVenueType executed, e.g. via an execution facility or privately.
(xsd:normalizedString(63))
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
/tr:executionVenueType @executionVenueType | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
Scheme default value:
http://www.fpml.org/coding-scheme/execution-venue-
type
i.6 / tr:ieventProcessingTime | -— Allows timing information about when an event was 0.1
stamps processed and reported to be recorded.
i.6.1 /tr:eventProcessingTimestamp | tr:orderEntryTimestam | xsd:dateTime Order entry date and time as in Coordinated Universal Time | 0..1
s P (UTC) of Hong Kong zone (UTC+8:00).
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
1.6.2 /tr:eventProcessingTimestamp | tr:submissionOfOrderE | xsd:dateTime The date and time when the order was sent to platform for 0.1
s ntryTimestamp execution as in Coordinated Universal Time (UTC) of Hong
Kong zone (UTC+8:00).
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
i7 / tr:remarks xsd:string(255) A free style string for typing in the remarks of the trade 0.1
event for internal reference
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A.6.3.4.8 Reporting — Fx Cash Settlement

This is a common HKICL specific data structure that is commonly used for storing foreign exchange cash settlement details.

settlement Currency ®
Type  Currency

rerersnceCUrrensy

Twpe  Currency

noticnal Amourt
O]

Type  Postiveniocney
= [ 1 FxFixing

guatedCurrency Palr

()]
| [ FxCashSettlement E)E} Twne  GQuotedCurrencyPair |
fizing fixingDate
Type FxFixing Type =x=d.date

fxEputRateSource

(&)o ©
Type FxSpotRateSources

1. | razSnourceRixing ®
Tyvoe rFrRateSourceFixing

settienizntDate
Tvpe AdjustableDaie
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Field Field location (with root Field name Data Type
Reference | being the

Number “FxCashSettlement”-typed
element)

Description

Card.

j1 / settlementCurrency Scheme: Currency
(xsd:normalizedString (3))

The currency in which settlement occurs, if applicable. It is
mandatory for FXNDF and FXNDO.

0.1

j1.1 / settlementCurrency @currencyScheme xsd:anyURI

The code representation of a currency or fund. By default it
is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.

Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15

Opt.

j-2 / fixing -

Specifies the source for and timing of a fixing of an exchange
rate, if applicable. This is used in the agreement of non-
deliverable forward trades as well as various types of FX
OTC options that require observations against a particular
rate. It is only applicable for FXNDF and FXNDO.

0.U
(0.1)

j-2.1 /fixing fixingDate xsd:date

Describes the specific date when a non-deliverable forward
will "fix" against a particular rate, which will be used to
compute the ultimate cash settlement, if applicable. Itis
only applicable for FXNDF and FXNDO.

0.1
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A.6.4

A.6.4.1

Fields that are subjected to mandatory reporting and Linking / Matching

The following sections list out the fields of each product sub-type that are subject to mandatory reporting requirement under phase 1
reporting (Effective on 10 July 2015) and phase 2 reporting (Effective on 1 July 2017). For the detail reporting requirement, please
refer to the reporting rules and guidelines published by regulators.

For phase 1 reporting, the "Reporting Requirement" column in the tables described in the following sub-sections:
* “R” — Required when applicable to the reportable transaction.

* “O” — Optional to the reportable transaction.

* Cell(s) in grey colour - Field(s) are not relevant/applicable to the Reporting Rules effective on 10 July 2015

For phase 2 reporting, the "Reporting Requirement" column in the tables described in the following sub-sections:
* “R” — Field that is presented under the gazette (Government Notice 3912) published on 15 July 2016, with effective as of 1 July
2017.

The symbol “*” refers to the reporting requirement of party related fields where the party is an individual with the following
reporting guidelines.

Note: The field “partyldScheme” should be with the field value of “UserDefinedCode”.

The field “partyld” should be with internal code reference assigned by the reporting party.

The field “partyName” should be left blank.

* “O” — Field that is not presented under the gazette published on 15 July 2016.

In addition, fields that are subject to linking and matching are also listed out and presented under the same table.

Common for all asset classes (under New Trade event, Backloading event or Amendment event)

Below are the fields that are common across all asset classes (under new trade event, backloading event and amendment event).

Version 1.5.3

Page 292



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Name FpML path relative to the Trade Event element (if not Phase 1 Reporting Phase 2 Reporting | Linking/
otherwise specified) Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015) Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)
"Q" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Action [Request level] /tr:eventActivityReport R R No
Trade event [Request level] /Events.model R R No
Event Request ID [Request level] /tr:eventActivityReport/header/messageld R R No
Reporting For [Request level] /tr:eventActivityReport/ tr:reportingFor R R* No
Agent Event Reference [Request level] R R No
/tr:eventActivityReport/ correlationld / @correlationldScheme="
http:/ /www.hkicl.com.hk/scheme/hktr /agent-event-ref”
User Event Reference [Request level] R R No
/tr:eventActivityReport/ correlationld / @correlationldScheme="
http:/ /www .hkicl.com.hk/scheme/hktr/user-event-ref
Backloading Date [Backloading] /tr:backloadingDate R R No
Trade Reference (for trade [Amendment] R R No
correlation) /trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/hktr/trade-ref “
Agent Trade Reference (for trade [Amendment] R R No
correlation) /trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/hktr/agent-trade-ref “
User Trade Reference (for trade [Amendment] R R No
correlation) /trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldSch
eme="http:/ /www .hkicl.com.hk/scheme/hktr/user-trade-ref “
UTI - Issuer ID (for trade [Amendment] R R No
correlation) /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerldSche
me="http:/ /www.fpml.org/coding-
scheme/external/ cftc/issuer-identifier”
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Field Name FpML path relative to the Trade Event element (if not Phase 1 Reporting Phase 2 Reporting | Linking/
otherwise specified) Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015) Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
UTI - UTI value (for trade [Amendment] R R No
correlation) /trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldSch
eme="http:/ /www.fpml.org/coding-scheme/external /unique-
transaction-identifier “
UTI-TID (for trade correlation) [Amendment] R No
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/unique-transaction-
identifier-unique-trade-id”
Agreement Date [Amendment] /agreementDate R R No
Effective Date (Event level) [Amendment] /effectiveDate R R No
Execution Type [New Trade / Backloading / Amendment ] (@) R No
/tr:partyEventInformation/ tr:executionType
Agent Trade Reference (for non- [New Trade / Backloading] R R No
trade correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/hktr/agent-trade-ref “
[Amendment]
/trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/hktr/new-agent-
trade-ref “
User Trade Reference (for non- [New Trade / Backloading] R R No
trade correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/hktr/user-trade-ref “
[Amendment]
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otherwise specified) Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015) Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk /scheme/hktr/new-user-trade-
ref”
UTI Indicator [New Trade / Amendment / Backloading]/tr:utilndicator R R Yes
UTI - Issuer ID (for non-trade /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerldSche | R R Yes
correlation) me="http:/ /www.fpml.org/coding-
scheme/external/ cftc/issuer-identifier”
UTI - UTI value (for non-trade [New Trade / Backloading] R R Yes
correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.fpml.org/coding-scheme/external /unique-
transaction-identifier “
[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/new-unique-
transaction-identifier”
Prior UTT - Issuer ID /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerldSche | O R No
me="http://www.fpml.org/coding-
scheme/ external/ cftc/issuer-identifier”
Prior UTI - UTI value [New Trade / Backloading] @) R No
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/ prior-unique-
transaction-identifier “
[Amendment]
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(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015) Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk /scheme/new-prior-unique-
transaction-identifier”
UTI-TID [New Trade / Backloading] R R Yes
/trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/unique-transaction-
identifier-unique-trade-id “
[Amendment]
/trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldSch
eme="http:/ /www.hkicl.com.hk/scheme/new-unique-
transaction-identifier-unique-trade-id”
Prior UTT-TID [New Trade / Backloading] (@) R No
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www hkicl.com hk/scheme/ prior-unique-
transaction-identifier-unique-trade-id”
[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldSch
eme="http:/ /www hkicl.com.hk/scheme/new-prior-unique-
transaction-identifier-unique-trade-id”
Confirmation Platform ID Party in partyTradeInformation block with R R Yes
/trade/tradeHeader/ partyTradelnformation/relatedParty/role=
” ConfirmationPlatform"
CP Trade Reference /trade/tradeHeader/partyTradeldentifier/tradeld /@tradeldSch | R R Yes
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(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015) Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
eme="http:/ /www .hkicl.com.hk/scheme/confirmation-
platform/trade-ref “
Clearing /trade/tradeHeader/ partyTradeInformation/intentToClear R R Yes
Central Counterparty ID Party in partyTradeIlnformation block with R R No
/trade/tradeHeader/ partyTradelnformation/relatedParty/role=
”ClearingOrganization"
Clearing Broker Party in partyTradeIlnformation block with R R No
/trade/tradeHeader/ partyTradelnformation/relatedParty/role=
”ClearingFirm"
Reference Branch of Trade Party /trade/tradeHeader/partyTradeInformation/ trireferenceBranch | R R No
Desk ID /trade/tradeHeader/ partyTradeInformation/unit R R No
Execution Date Time [New Trade / Backloading] (@) R No
/trade/tradeHeader/partyTradeInformation/executionDateTime
Trade Party 1 [New Trade / Backloading / Amendment]/tr:tradePartyl R R* Yes
Trade Party 1 - Place of /party/country of the party block referenced by R No
Incorporation [New Trade / Backloading / Amendment]/tr:tradePartyl
Trade Party 2 [New Trade / Backloading / Amendment]/tr:tradeParty?2 R R* Yes
Trade Party 2 - Place of /party/country of the party block referenced by R No
Incorporation [New Trade / Backloading / Amendment]/tr:tradeParty2
Bilateral Comments [New Trade / Backloading / Amendment]/tr:bilateralComments | R R Yes
Special Terms Indicator [New Trade / Backloading / (@) R No
Amendment]/tr:specialTermsIndicator
Counterparty Origin @) R No

/trade/tradeHeader/ partyTradeInformation/ tr:counterpartyOri
gin

Version 1.5.3

Page 297



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Name FpML path relative to the Trade Event element (if not Phase 1 Reporting Phase 2 Reporting | Linking/
otherwise specified) Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015) Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Industrial Sector /trade/tradeHeader/ partyTradeInformation/trindustrialSector | R R Yes
Counterparty Industrial Sector /trade/tradeHeader/partyTradeInformation/ triindustrialSector | R R Yes
Trade Date /trade/tradeHeader/tradeDate R R Yes
Price Notation - Price Type /trade/tradeHeader/ partyTradeInformation/ tr:priceNotation/tr | O R No
:priceType
Price Notation - Price /trade/tradeHeader/ partyTradeInformation/ tr:priceNotation/tr | O R No
‘price
Compression /tradeHeader/ partyTradeInformation/ tr:compression N/A R No
A.6.4.2 Interest Rate

A.6.4.2.1

Interest Rate Swap (Floating Vs. Fixed / Overnight Index Swap / Basis Swap / Fixed Vs. Fixed)
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Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015 - For Notice 3912
Floating vs Fixed, OIS/ | published on 15 July
Basis Swap products 2016, with effective as
only) of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Asset Class /trade/swap/primaryAssetClass R R Yes
Product taxonomy /trade/swap/productType/@productTypeScheme="http:/ /www | R R Yes
fpml.org/coding-scheme/ product-taxonomy”
Leg 1 Payer /trade/swap/swapStream[1]/payerPartyReference R R* Yes
Leg 2 Payer /trade/swap/swapStream|[2]/ payerPartyReference R R* Yes
Effective Date (Unadjusted Date) | /trade/swap/swapStream([1 |2]/calculationPeriodDates/effective | R R Yes
Date/unadjustedDate
Termination Date (Unadjusted /trade/swap/swapStream[1 | 2]/ calculationPeriodDates/terminati | R R Yes
Date) onDate/unadjustedDate
Payment Frequency (Period) /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequen | R R No
cy/period
Payment Frequency (Period /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequen | R R No
Multiplier) cy/periodMultiplier
Notional Schedule (Step Date) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
ation/notionalSchedule/notionalStepSchedule/step/stepDate
Notional Schedule (Step Value) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/calcul | R R
ation/notionalSchedule/notionalStepSchedule/step/stepValue
Notional Amount (Currency) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/calcul | R R Yes
ation/notionalSchedule/notionalStepSchedule/ currency
Notional Amount (Amount) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
ation/notionalSchedule/notionalStepSchedule/initial Value
Known Amount (Currency) /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/know R Yes
nAmountSchedule/currency

Version 1.5.3

Page 299



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Name FpML path relative to the Trade Event element Phase 1 Reporting Phase 2 Reporting | Linking/
Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015 - For Notice 3912
Floating vs Fixed, OIS/ | published on 15 July
Basis Swap products 2016, with effective as
only) of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Known Amount (Amount) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/know R Yes
nAmountSchedule/initial Value
Fixed Rate /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
ation/fixedRateSchedule/initialValue
Fixed Rate Schedule (Step Date) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
ation/fixedRateSchedule/step/stepDate
Fixed Rate Schedule (Step Value) | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calcul | R R
ation/fixedRateSchedule/step/stepValue
Floating Rate Index /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/calcul | R R Yes
ation/floatingRateCalculation/floatingRateIndex
Floating Rate Multiplier /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/calcul | R R No
ation/floatingRateCalculation/floatingRateMultiplierSchedule/ini
tialValue
Floating Rate Multiplier Schedule | /trade/swap/swapStream([1 |2]/calculationPeriod Amount/calcul | R R Yes
(Step Date) ation/floatingRateCalculation/floatingRateMultiplierSchedule/ste
p/stepDate
Floating Rate Multiplier Schedule | /trade/swap/swapStream([1 |2]/calculationPeriod Amount/calcul | R R
(Step Value) ation/floatingRateCalculation/floatingRateMultiplierSchedule/ste
p/stepValue
Floating Rate Tenor (Period) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
ation/floatingRateCalculation/indexTenor/period
Floating Rate Tenor (Period /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
Multiplier) ation/floatingRateCalculation/indexTenor/periodMultiplier
Floating Rate Spread /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
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Field Name FpML path relative to the Trade Event element Phase 1 Reporting Phase 2 Reporting | Linking/
Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015 - For Notice 3912
Floating vs Fixed, OIS/ | published on 15 July
Basis Swap products 2016, with effective as
only) of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
ation/floatingRateCalculation/spreadSchedule/initial Value
Spread Schedule (Step Date) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/calcul | R R Yes
ation/floatingRateCalculation/spreadSchedule/step/stepDate
Spread Schedule (Step Value) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/calcul | R R
ation/floatingRateCalculation/spreadSchedule/step/stepValue
Settlement Currency /trade/swap/swapStream[1 | 2]/ settlementProvision/settlementC | R(Only if the settlement R (Note: This field No
urrency currency is different from | should be completed
the principal currency and | when the transaction is
not allowed otherwise.) to be settled in a
different currency other
than the currency in
which the notional
amount is
denominated.)
Settlement Method /trade/swap/swapStream[1 | 2] /settlementProvision/ tr:irSettleme | O R No
ntMethod
Reference Currency /trade/swap/swapStream[1 | 2] /settlementProvision/nonDelivera | O R (Note: This field No
bleSettlement/referenceCurrency should be completed
when the transaction is
to be referenced in a
different currency other
than the currency in
which the notional
amount is
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Field Name FpML path relative to the Trade Event element Phase 1 Reporting Phase 2 Reporting | Linking/
Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented under the
Keeping Rules effective | gazette (Government
on 10 July 2015 - For Notice 3912
Floating vs Fixed, OIS/ | published on 15 July
Basis Swap products 2016, with effective as
only) of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
denominated.)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/ mandatoryEarlyTermin | R R No
Early Termination Date Tenor ationDateTenor / period
Period (Period)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/ mandatoryEarlyTermin | R R No
Early Termination Date Tenor ationDateTenor/ periodMultiplier
Period (Period Multiplier)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/mandatoryEarlyTermin | R R Yes
Early Termination Date ation/mandatoryEarlyTerminationDate/ unadjustedDate
(Unadjusted Date)
Early Termination - Single Party | /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R* No
Option - Option Buyer on/singlePartyOption/buyerPartyReference
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R Yes
Early Termination Exercise Style | on/(americanExercise | bermudaExercise | europeanExercise)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R No
Early Termination on/americanExercise/ commencementDate/adjustableDate/unadj
Commencement Date ustedDate
(Unadjusted Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R No
Early Termination Expiration on/ (americanExercise | europeanExercise)/ expirationDate/adjusta
Date (Unadjusted Date) bleDate/unadjustedDate
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R No
Early Termination Bermuda on/bermudaExercise/bermudaExerciseDates/adjustableDates/un
Exercise Dates (Unadjusted Date) | adjustedDate
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on 10 July 2015 - For Notice 3912
Floating vs Fixed, OIS/ | published on 15 July
Basis Swap products 2016, with effective as
only) of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R No
Early Termination Relevant on/ (americanExercise | bermudaExercise | europeanExercise)/relev
Underlying Dates (Unadjusted antUnderlyingDate/adjustableDates / unadjustedDate
Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R No
Early Termination Adjusted on/optionalEarlyTerminationAdjustedDates/ early TerminationEve
Exercise Date nt/adjustedExerciseDate
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTerminati | R R No
Early Termination Adjusted on/optionalEarlyTerminationAdjustedDates/ early TerminationEve
Early Termination Date nt/adjustedEarlyTerminationDate
Cancelable Provision - /trade/swap/cancelableProvision/buyerPartyReference R R* No
Cancelation Option Buyer
Cancelable Provision - /trade/swap/cancelableProvision/sellerPartyReference R R* No
Cancelation Option Seller
Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaEx | R R Yes
Cancelation Option Exercise Style | ercise | europeanExercise)
Cancelable Provision - /trade/swap/ cancelableProvision/americanExercise/commence R R No
Cancelation Option mentDate/adjustableDate/unadjustedDate
Commencement Date
(Unadjusted Date)
Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | europeanE | R R No
Cancelation Option Expiration xercise) / expirationDate/adjustableDate/unadjustedDate
Date (Unadjusted Date)
Cancelable Provision - /trade/swap/cancelableProvision/bermudaExercise/bermudaEx | R R No
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(according to the SFO "R" - Fields that are | Fields
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Floating vs Fixed, OIS/ | published on 15 July
Basis Swap products 2016, with effective as
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"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Cancelation Option Bermuda erciseDates/ adjustableDates / unadjustedDate
Exercise Dates (Unadjusted Date)
Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaEx | R R No
Cancelation Option Relevant ercise | europeanExercise) /relevantUnderlyingDate/ adjustableDat
Underlying Dates (Unadjusted es/unadjustedDate
Date)
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/payerPartyReferenc | R R* No
Cancelation Option Initial Fee e
Payer
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/receiverPartyRefere | R R* No
Cancelation Option Initial Fee nce
Receiver
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/paymentAmount/c | R R No
Cancelation Option Initial Fee urrency
Amount (Currency)
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/paymentAmount/a | R R No
Cancelation Option Initial Fee mount
Amount (Amount)

A.6.4.2.2 Inflation Swap
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"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Asset Class /trade/swap/primaryAssetClass R Yes
Product taxonomy /trade/swap/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Leg 1 Payer /trade/swap/swapStream[1]/payerPartyReference R* Yes
Leg 2 Payer /trade/swap/swapStream|[2]/ payerPartyReference R* Yes
Effective Date (Unadjusted Date) | /trade/swap/swapStream[1 | 2]/calculationPeriodDates/ effectiveDate/unadjustedDate R Yes
Termination Date (Unadjusted /trade/swap/swapStream([1 | 2] / calculationPeriodDates/ terminationDate/ unadjustedDate R Yes
Date)
Payment Frequency (Period) /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ period R No
Payment Frequency (Period /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ periodMultiplier R No
Multiplier)
Notional Schedule (Step Date) /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/noti | R Yes
onalStepSchedule/step/stepDate
Notional Schedule (Step Value) /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/noti | R
onalStepSchedule/step/stepValue
Notional Amount (Currency) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule/noti | R Yes
onalStepSchedule/ currency
Notional Amount (Amount) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule/noti | R Yes
onalStepSchedule/initial Value
Known Amount (Currency) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/knownAmountSchedule/currency | R Yes
Known Amount (Amount) /trade/swap/swapStream([1 | 2] / calculationPeriod Amount/knownAmountSchedule/initialVal | R Yes
ue
Fixed Rate /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/fixedRateSchedule/init | R Yes
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"Q" - Fields that are
not presented under
the gazette published
on 15 July 2016.
ialValue
Fixed Rate Schedule (Step Date) /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/fixedRateSchedule/ste | R Yes
p/stepDate
Fixed Rate Schedule (Step Value) | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/fixedRateSchedule/ste | R
p/stepValue
Floating Rate Index /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R Yes
n/floatingRateIndex
Floating Rate Multiplier /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R No
n/floatingRateMultiplierSchedule/initialValue
Floating Rate Multiplier Schedule | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/floatingRateCalculatio | R Yes
(Step Date) n/floatingRateMultiplierSchedule/step/stepDate
Floating Rate Multiplier Schedule | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/floatingRateCalculatio | R
(Step Value) n/floatingRateMultiplierSchedule/step/stepValue
Floating Rate Tenor (Period) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R Yes
n/indexTenor/period
Floating Rate Tenor (Period /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R Yes
Multiplier) n/indexTenor/periodMultiplier
Floating Rate Spread /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculatio | R Yes
n/spreadSchedule/initial Value
Spread Schedule (Step Date) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R Yes
n/spreadSchedule/step/stepDate
Spread Schedule (Step Value) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R
n/spreadSchedule/step/stepValue
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Field Name

FpML path relative to the Trade Event element

Phase 2 Reporting
Requirement

"R" - Fields that are
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)

"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.

Linking /
Matching
Fields

Settlement Currency

/trade/swap/swapStream[1 | 2] / settlementProvision/settlementCurrency

R (Note: This field
should be completed
when the transaction is
to be settled in a
different currency other
than the currency in
which the notional
amount is
denominated.)

Settlement Method

/trade/swap/swapStream[1 | 2]/ settlementProvision/ tr:irSettlementMethod

R

Reference Currency

/trade/swap/swapStream([1 | 2] /settlementProvision/nonDeliverableSettlement/ referenceCurr
ency

R (Note: This field
should be completed
when the transaction is
to be referenced in a
different currency other
than the currency in
which the notional
amount is
denominated.)

Inflation Lag - Period

/trade/swap/swapStream[1] | swapStream|2]/ calculationPeriod Amount/ calculation/inflation
RateCalculation/inflationLag/ period + periodMultiplier

R

Inflation Lag - DayType

/trade/swap/swapStream[1] | swapStream[2]/ calculationPeriod Amount/ calculation/inflation
RateCalculation/inflationLag/dayType

R

Inflation Rate Source

/trade/swap/swapStream[1] | swapStream[2]/ calculationPeriod Amount/ calculation/inflation

R
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
RateCalculation/indexSource
Inflation Index Main Publication | /trade/swap/swapStream[1] | swapStream[2]/calculationPeriod Amount/calculation/inflation | R No
RateCalculation/mainPublication
Inflation Interpolation Method /trade/swap/swapStream[1] | swapStream[2]/ calculationPeriod Amount/calculation/inflation | R No
RateCalculation/interpolationMethod
Inflation Index Initial Level /trade/swap/swapStream[1] | swapStream[2]/ calculationPeriod Amount/ calculation/inflation | R No
RateCalculation/initialiIndexLevel
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/ period R No
Early Termination Date Tenor
Period (Period)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/periodMulti | R No
Early Termination Date Tenor plier
Period (Period Multiplier)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/ mandatoryEarlyTermination/mandatoryEarlyTermi | R Yes
Early Termination Date nationDate/unadjustedDate
(Unadjusted Date)
Early Termination - Single Party | /trade/swap/earlyTerminationProvision/optionalEarlyTermination/singlePartyOption/buyer | R* No
Option - Option Buyer PartyReference
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExercise | berm | R Yes
Early Termination Exercise Style | udaExercise | europeanExercise)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/americanExercise/comm | R No
Early Termination encementDate/adjustableDate/unadjustedDate
Commencement Date
(Unadjusted Date)
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/ (americanExercise | europ | R No
Early Termination Expiration eanExercise)/ expirationDate/ adjustableDate/ unadjustedDate
Date (Unadjusted Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/bermudaExercise/bermu | R No
Early Termination Bermuda daExerciseDates/adjustableDates /unadjustedDate
Exercise Dates (Unadjusted Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/(americanExercise |berm | R No
Early Termination Relevant udaExercise | europeanExercise)/relevantUnderlyingDate / adjustableDates / unadjustedDate
Underlying Dates (Unadjusted
Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTermination/optionalEarlyTermination | R No
Early Termination Adjusted AdjustedDates/ early TerminationEvent/adjustedExerciseDate
Exercise Date
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/optionalEarlyTermination | R No
Early Termination Adjusted AdjustedDates/ early TerminationEvent/adjustedEarlyTerminationDate
Early Termination Date
Cancelable Provision - /trade/swap/ cancelableProvision/buyerPartyReference R* No
Cancelation Option Buyer
Cancelable Provision - /trade/swap/cancelableProvision/sellerPartyReference R* No
Cancelation Option Seller
Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) R Yes
Cancelation Option Exercise Style
Cancelable Provision - /trade/swap/ cancelableProvision/americanExercise/ commencementDate/adjustableDate/un | R No
Cancelation Option adjustedDate
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Commencement Date
(Unadjusted Date)
Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | europeanExercise) / expirationDate/adju | R No
Cancelation Option Expiration stableDate/unadjustedDate
Date (Unadjusted Date)
Cancelable Provision - /trade/swap/ cancelableProvision/bermudaExercise/bermudaExerciseDates/adjustableDates/ | R No
Cancelation Option Bermuda unadjustedDate
Exercise Dates (Unadjusted Date)
Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) /rel | R No
Cancelation Option Relevant evantUnderlyingDate/adjustableDates / unadjustedDate
Underlying Dates (Unadjusted
Date)
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/payerPartyReference R* No
Cancelation Option Initial Fee
Payer
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/receiverPartyReference R* No
Cancelation Option Initial Fee
Receiver
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/ paymentAmount/currency R No
Cancelation Option Initial Fee
Amount (Currency)
Cancelable Provision - /trade/swap/ cancelableProvision/initialFee/ paymentAmount/amount R No
Cancelation Option Initial Fee
Amount (Amount)
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Asset Class /trade/swap/primaryAssetClass R Yes
Product taxonomy /trade/swap/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Leg 1 Payer /trade/swap/swapStream[1]/payerPartyReference R* Yes
Leg 2 Payer /trade/swap/swapStream|[2]/ payerPartyReference R* Yes
Effective Date (Unadjusted Date) | /trade/swap/swapStream[1 | 2]/calculationPeriodDates/ effectiveDate/unadjustedDate R Yes
Termination Date (Unadjusted /trade/swap/swapStream[1 | 2]/ calculationPeriodDates / terminationDate/unadjusted Date R Yes
Date)
Payment Frequency (Period) /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ period R No
Payment Frequency (Period /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ periodMultiplier R No
Multiplier)
Notional Schedule (Step Date) /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/noti | R Yes
onalStepSchedule/step/stepDate
Notional Schedule (Step Value) /trade/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule/noti | R
onalStepSchedule/step/stepValue
Notional Amount (Currency) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule/noti | R Yes
onalStepSchedule/ currency
Notional Amount (Amount) /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/noti | R Yes
onalStepSchedule/initial Value
Known Amount (Currency) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/knownAmountSchedule/currency | R Yes
Known Amount (Amount) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/knownAmountSchedule/initialVal | R Yes
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
ue
Fixed Rate /trade/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/fixedRateSchedule/init | R Yes
ialValue
Fixed Rate Schedule (Step Date) /trade/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/fixedRateSchedule/ste | R Yes
p/stepDate
Fixed Rate Schedule (Step Value) | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/fixedRateSchedule/ste | R
p/stepValue
Floating Rate Index /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R Yes
n/floatingRateIndex
Floating Rate Multiplier /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R No
n/floatingRateMultiplierSchedule/initialValue
Floating Rate Multiplier Schedule | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/floatingRateCalculatio | R Yes
(Step Date) n/floatingRateMultiplierSchedule/step/stepDate
Floating Rate Multiplier Schedule | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/floatingRateCalculatio | R
(Step Value) n/floatingRateMultiplierSchedule/step/stepValue
Floating Rate Tenor (Period) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R Yes
n/indexTenor/period
Floating Rate Tenor (Period /trade/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculatio | R Yes
Multiplier) n/indexTenor/periodMultiplier
Floating Rate Spread /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculatio | R Yes
n/spreadSchedule/initial Value
Spread Schedule (Step Date) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalculatio | R Yes
n/spreadSchedule/step/stepDate
Spread Schedule (Step Value) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/floatingRateCalculatio | R
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Field Name

FpML path relative to the Trade Event element

Phase 2 Reporting
Requirement

"R" - Fields that are
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)

"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.

Linking /
Matching
Fields

n/spreadSchedule/step/stepValue

Settlement Currency

/trade/swap/swapStream[1 | 2]/ settlementProvision/ settlementCurrency

R (Note: This field
should be completed
when the transaction is
to be settled in a
different currency other
than the currency in
which the notional
amount is
denominated.)

Settlement Method

/trade/swap/swapStream[1 | 2] /settlementProvision/ tr:irSettlementMethod

R

Reference Currency

/trade/swap/swapStream([1 | 2]/ settlementProvision/nonDeliverableSettlement/ referenceCurr
ency

R (Note: This field
should be completed
when the transaction is
to be referenced in a
different currency other
than the currency in
which the notional
amount is
denominated.)

Early Termination - Mandatory
Early Termination Date Tenor
Period (Period)

/trade/swap/earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/ period

R

Early Termination - Mandatory
Early Termination Date Tenor

/trade/swap/earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/ periodMulti
plier
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Period (Period Multiplier)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/ mandatoryEarlyTermination/mandatoryEarlyTermi | R Yes
Early Termination Date nationDate/unadjustedDate
(Unadjusted Date)
Early Termination - Single Party | /trade/swap/earlyTerminationProvision/optionalEarlyTermination/singlePartyOption/buyer | R* No
Option - Option Buyer PartyReference
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExercise | berm | R Yes
Early Termination Exercise Style | udaExercise | europeanExercise)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/americanExercise/comm | R No
Early Termination encementDate/adjustableDate/ unadjustedDate
Commencement Date
(Unadjusted Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExercise | europ | R No
Early Termination Expiration eanExercise) / expirationDate/ adjustableDate/ unadjustedDate
Date (Unadjusted Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTermination/bermudaExercise/bermu | R No
Early Termination Bermuda daExerciseDates/adjustableDates/unadjustedDate
Exercise Dates (Unadjusted Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/(americanExercise |berm | R No
Early Termination Relevant udaExercise | europeanExercise)/ relevantUnderlyingDate / adjustableDates / unadjustedDate
Underlying Dates (Unadjusted
Date)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarlyTermination/optionalEarlyTermination | R No
Early Termination Adjusted AdjustedDates/ earlyTerminationEvent/adjustedExerciseDate
Exercise Date
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/optionalEarlyTermination | R No
Early Termination Adjusted AdjustedDates/ earlyTerminationEvent/adjustedEarlyTerminationDate
Early Termination Date
Cancelable Provision - /trade/swap/cancelableProvision/buyerPartyReference R* No
Cancelation Option Buyer
Cancelable Provision - /trade/swap/ cancelableProvision/sellerPartyReference R* No
Cancelation Option Seller
Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) R Yes
Cancelation Option Exercise Style
Cancelable Provision - /trade/swap/cancelableProvision/americanExercise/commencementDate/adjustableDate/un | R No
Cancelation Option adjustedDate
Commencement Date
(Unadjusted Date)
Cancelable Provision - /trade/swap/ cancelableProvision/ (americanExercise | europeanExercise) / expirationDate/adju | R No
Cancelation Option Expiration stableDate/unadjustedDate
Date (Unadjusted Date)
Cancelable Provision - /trade/swap/ cancelableProvision/bermudaExercise/bermudaExerciseDates/adjustableDates/ | R No
Cancelation Option Bermuda unadjustedDate
Exercise Dates (Unadjusted Date)
Cancelable Provision - /trade/swap/ cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) /rel | R No
Cancelation Option Relevant evantUnderlyingDate/adjustableDates /unadjustedDate
Underlying Dates (Unadjusted
Date)
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/payerPartyReference R* No
Cancelation Option Initial Fee
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Payer
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/receiverPartyReference R* No
Cancelation Option Initial Fee
Receiver
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/ paymentAmount/currency R No
Cancelation Option Initial Fee
Amount (Currency)
Cancelable Provision - /trade/swap/cancelableProvision/initialFee/ paymentAmount/amount R No
Cancelation Option Initial Fee
Amount (Amount)
Initial Principal Exchange /trade/swap/swapStream[1 | 2] / principalExchanges/initialExchange R No
Final Principal Exchange /trade/swap/swapStream[1 | 2] / principalExchanges/ finalExchange R No
Intermediate Principal Exchange | /trade/swap/swapStream[1 | 2]/ principalExchanges/intermediateExchange R No
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Asset Class /trade/capFloor/ primaryAssetClass R Yes
Product taxonomy /trade/capFloor/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Buyer /trade/ capFloor/capFloorStream/ receivePartyReference R* Yes
Seller /trade/capFloor / capFloorStream/ payerPartyReference R* Yes
Effective Date (Unadjusted Date) /trade/capFloor/capFloorStream /calculationPeriodDates / effectiveDate/unadjustedDate R Yes
Termination Date (Unadjusted /trade/ capFloor/capFloorStream /calculationPeriodDates/terminationDate/unadjustedDate | R Yes
Date)
Payment Frequency (Period) /trade/capFloor/capFloorStream/paymentDates/ paymentFrequency/ period R No
Payment Frequency (Period /trade/ capFloor/capFloorStream/paymentDates/ paymentFrequency/ periodMultiplier R No
Multiplier)
Notional Schedule (Step Date) /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/n | R Yes
otionalStepSchedule/step/stepDate
Notional Schedule (Step Value) /trade/capFloor/ capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/n | R
otionalStepSchedule/step/stepValue
Notional Amount (Currency) /trade/capFloor/ capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/n | R Yes
otionalStepSchedule/ currency
Notional Amount (Amount) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/n | R Yes
otionalStepSchedule/initial Value
Floating Rate Index /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
ion/floatingRateIndex
Floating Rate Multiplier /trade/swap/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation | R No
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
/floatingRateMultiplierSchedule/initial Value
Floating Rate Multiplier Schedule | /trade/capFloor/capFloorStream/calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
(Step Date) ion/floatingRateMultiplierSchedule/step/stepDate
Floating Rate Multiplier Schedule | /trade/capFloor/capFloorStream/calculationPeriod Amount/ calculation/floatingRateCalculat | R
(Step Value) ion/floatingRateMultiplierSchedule/step/stepValue
Floating Rate Tenor (Period) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
ion/indexTenor/ period
Floating Rate Tenor (Period /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
Multiplier) ion/indexTenor/ periodMultiplier
Floating Rate Spread /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
ion/spreadSchedule/initialValue
Spread Schedule (Step Date) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
ion/spreadSchedule/step/stepDate
Spread Schedule (Step Value) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R
ion/spreadSchedule/step/stepValue
Cap Rate - Initial /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
ion/capRateSchedule/initial Value
Cap Rate - Buyer /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R (Note: Reporting Yes
ion/capRateSchedule/buyer entities should choose
Receiver.)
Cap Rate - Seller /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R (Note: Reporting Yes
ion/capRateSchedule/seller entities should choose
Payer.)
Cap Rate Schedule (Step Date) /trade/capFloor/ capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
ion/capRateSchedule/step/stepDate
Cap Rate Schedule (Step Value) /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R
ion/capRateSchedule/step/stepValue
Floor Rate - Initial /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R Yes
ion/floorRateSchedule/initial Value
Floor Rate - Buyer /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R (Note: Reporting Yes
ion/floorRateSchedule/buyer entities should choose
Receiver.)
Floor Rate - Seller /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R (Note: Reporting Yes
ion/floorRateSchedule/ seller entities should choose
Payer.)
Floor Rate Schedule (Step Date) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/ floatingRateCalculat | R Yes
ion/floorRateSchedule/step/stepDate
Floor Rate Schedule (Step Value) /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculat | R
ion/floorRateSchedule/step/stepValue
Settlement Currency /trade/capFloor/capFloorStream/settlementProvision/ settlementCurrency R (Note: This field No
should be completed
when the transaction is
to be settled in a
different currency other
than the currency in
which the notional
amount is
denominated.)
Settlement Method /trade/ capFloor/capFloorStream/ settlementProvision/ tr:irSettlementMethod R No
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Reference Currency /trade/ capFloor/capFloorStream/ settlementProvision/nonDeliverableSettlement/referenceC | R (Note: This field No
urrency should be completed
when the transaction is
to be referenced ina
different currency other
than the currency in
which the notional
amount is
denominated.)
Premium Payer /trade/capFloor/premium/payerPartyReference R* No
Premium Receiver /trade/capFloor/premium/receiverPartyReference R* No
Premium Amount (Currency) /trade/capFloor/premium/paymentAmount/currency R No
Premium Amount (Amount) /trade/capFloor/premium/paymentAmount/amount R No
Early Termination - Mandatory /trade/capFloor/earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/period | R No
Early Termination Date Tenor
Period (Period)
Early Termination - Mandatory /trade/capFloor/earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/period | R No
Early Termination Date Tenor Multiplier
Period (Period Multiplier)
Early Termination - Mandatory /trade/capFloor/earlyTerminationProvision/ mandatoryEarlyTermination/mandatoryEarlyT | R Yes
Early Termination Date erminationDate/unadjustedDate
(Unadjusted Date)
Early Termination - Single Party /trade/capFloor/earlyTerminationProvision/ optionalEarly Termination/singlePartyOption/b | R* No
Option - Option Buyer uyerPartyReference
Version 1.5.3 Page 320



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective as
of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/ (americanExercise | b | R Yes
Early Termination Exercise Style ermudaExercise | europeanExercise)
Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/americanExercise/co | R No
Early Termination mmencementDate/adjustableDate/unadjustedDate
Commencement Date (Unadjusted
Date)
Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/ (americanExercise |[e | R No
Early Termination Expiration uropeanExercise) / expirationDate/adjustableDate/unadjustedDate
Date (Unadjusted Date)
Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/bermudaExercise/be | R No
Early Termination Bermuda rmudaExerciseDates/adjustableDates/unadjustedDate
Exercise Dates (Unadjusted Date)
Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/ (americanExercise | b | R No
Early Termination Relevant ermudaExercise | europeanExercise) / relevantUnderlyingDate /adjustableDates / unadjusted Dat
Underlying Dates (Unadjusted e
Date)
Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/optionalEarlyTermin | R No
Early Termination Adjusted ationAdjustedDates/early TerminationEvent/adjustedExerciseDate
Exercise Date
Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/optionalEarlyTermin | R No
Early Termination Adjusted Early | ationAdjustedDates/earlyTerminationEvent/adjustedEarlyTerminationDate
Termination Date
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A.64.25 FRA

Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Asset Class /trade/fra/primaryAssetClass R Yes
Product taxonomy /trade/fra/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Buyer /trade/fra/buyerPartyReference R* Yes
Seller /trade/fra/sellerPartyReference R* Yes
Effective Date (Adjusted Date for | /trade/fra/adjustedEffectiveDate R Yes
FRA)
Termination Date (Adjusted Date | /trade/fra/adjustedTerminationDate R Yes
for FRA)
Notional Amount (Currency) /trade/fra/notional/currency R Yes
Notional Amount (Amount) /trade/fra/notional /amount R Yes
Fixed Rate /trade/fra/fixedRate R Yes
Floating Rate Index /trade/fra/floatingRateIndex R Yes
Floating Rate Tenor (Period) /trade/fra/indexTenor/period R Yes
Floating Rate Tenor (Period /trade/fra/indexTenor/ periodMultiplier R Yes
Multiplier)
FRA Discounting /trade/fra/fraDiscounting R No
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A.6.4.2.6 Swaption
Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"Q" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Asset Class /trade/swaption/primaryAssetClass R Yes
Product taxonomy /trade/swaption/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Buyer /trade/swaption/buyerPartyReference R* Yes
Seller /trade/swaption/sellerPartyReference R* Yes
Leg 1 Payer /trade/swaption/swap/swapStream[1]/ payerPartyReference R Yes
Leg 2 Payer /trade/swaption/swap/swapStream[2]/ payerPartyReference R Yes
Effective Date (Unadjusted Date) /trade/swaption/swap/swapStream([1 | 2] / calculationPeriodDates/ effectiveDate/unadjusted | R Yes
Date
Termination Date (Unadjusted /trade/swaption/swap/swapStream([1 | 2] / calculationPeriodDates/ terminationDate/unadjust | R Yes
Date) edDate
Payment Frequency (Period) /trade/swaption/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ period R No
Payment Frequency (Period /trade/swaption/swap/swapStream([1 | 2]/ paymentDates/ paymentFrequency/ periodMultipl | R No
Multiplier) ier
Notional Schedule (Step Date) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSc | R Yes
hedule/notionalStepSchedule/step/stepDate
Notional Schedule (Step Value) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSc | R
hedule/notionalStepSchedule/step/stepValue
Notional Amount (Currency) /trade/swaption/swap/swapStream|[1 | 2] / calculationPeriod Amount/calculation/notionalSc | R Yes
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
hedule/notionalStepSchedule/currency
Notional Amount (Amount) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSc | R Yes
hedule/notionalStepSchedule/initial Value
Known Amount (Currency) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/knownAmountSchedul | R Yes
e/currency
Known Amount (Amount) /trade/swaption/swap/swapStream[1 | 2] / calculationPeriod Amount/knownAmountSchedul | R Yes
e/initialValue
Fixed Rate /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/fixedRateS | R Yes
chedule/initialValue
Fixed Rate Schedule (Step Date) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/fixedRateS | R Yes
chedule/step/stepDate
Fixed Rate Schedule (Step Value) /trade/swaption/swap/swapStream|[1 | 2] / calculationPeriod Amount/ calculation/fixedRateS | R
chedule/step/stepValue
Floating Rate Index /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRat | R Yes
eCalculation/floatingRateIndex
Floating Rate Multiplier /trade/swaption/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/floatingRat | R No
eCalculation/floatingRateMultiplierSchedule/initialValue
Floating Rate Multiplier Schedule | /trade/swaption/swap/swapStream([1 |2]/calculationPeriod Amount/calculation/floatingRat | R Yes
(Step Date) eCalculation/floatingRateMultiplierSchedule/step/stepDate
Floating Rate Multiplier Schedule | /trade/swaption/swap/swapStream([1 |2]/calculationPeriod Amount/calculation/floatingRat | R
(Step Value) eCalculation/floatingRateMultiplierSchedule/step /stepValue
Floating Rate Tenor (Period) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/floatingRat | R Yes
eCalculation/indexTenor/ period
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Field Name FpML path relative to the Trade Event element

Phase 2 Reporting
Requirement

"R" - Fields that are
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)

"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.

Linking /
Matching
Fields

Floating Rate Tenor (Period /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/floatingRat
Multiplier) eCalculation/indexTenor/ periodMultiplier

R

Yes

Floating Rate Spread /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRat
eCalculation/spreadSchedule/initialValue

R

Yes

Spread Schedule (Step Date) /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRat
eCalculation/spreadSchedule/step/stepDate

R

Spread Schedule (Step Value) /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRat
eCalculation/spreadSchedule/step/stepValue

R

Yes

Settlement Currency /trade/swaption/swap/swapStream([1 | 2] / settlementProvision/settlementCurrency

R (Note: This field
should be completed
when the transaction
is to be settled in a
different currency
other than the
currency in which the
notional amount is
denominated.)

Settlement Method /trade/swaption/swap/swapStream[1 | 2]/ settlementProvision/ tr:irSettlementMethod

R

Reference Currency /trade/swaption/swap/swapStream([1 | 2] / settlementProvision/nonDeliverableSettlement/re
ferenceCurrency

R (Note: This field
should be completed
when the transaction
is to be referenced in a
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/

Requirement Matching

"R" - Fields that are | Fields

presented under the

gazette (Government

Notice 3912

published on 15 July

2016, with effective

as of 1 July 2017.)

"O" - Fields that are

not presented under

the gazette

published on 15 July

2016.

different currency

other than the

currency in which the

notional amount is

denominated.)
Premium Payer /trade/swaption/premium/ payerPartyReference R* No
Premium Receiver /trade/swaption/premium/receiverPartyReference R* No
Premium Amount (Currency) /trade/swaption/premium/paymentAmount/currency R No
Premium Amount (Amount) /trade/swaption/premium/paymentAmount/amount R No
Swaption - Option Type /trade/swaption/optionType R Yes
Swaption - Exercse Style /trade/swaption/ (americanExercise | bermudaExercise | europeanExercise) R Yes
Swaption - Commencement Date /trade/swaption/americanExercise/commencementDate/adjustableDate/unadjustedDate R Yes
(Unadjusted Date)
Swaption - Expiration Date /trade/swaption/(americanExercise | europeanExercise) / expirationDate/adjustableDate/una | R Yes
(Unadjusted Date) djustedDate
Swaption - Bermuda Exercise /trade/swaption/bermudaExercise/bermudaExerciseDates/adjustableDates /unadjustedDate | R Yes
Dates (Unadjusted Date)
Swaption - Relevant Underlying /trade/swaption/ (americanExercise | bermudaExercise | europeanExercise) /relevantUnderlyin | R No
Dates (Unadjusted Date) gDate/adjustableDates/unadjustedDate
Swaption - Settlement Type /trade/swaption/(cashSettlement | physicalSettlement) R No
Early Termination - Mandatory /trade/swaption/swap/earlyTerminationProvision/mandatoryEarlyTerminationDateTenor/ | R No
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields

presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)

"O" - Fields that are
not presented under

the gazette

published on 15 July

2016.
Early Termination Date Tenor period
Period (Period)
Early Termination - Mandatory /trade/swaption/swap/earlyTerminationProvision/mandatoryEarlyTerminationDateTenor/ | R No
Early Termination Date Tenor periodMultiplier
Period (Period Multiplier)
Early Termination - Mandatory /trade/swaption/swap/earlyTerminationProvision/mandatoryEarlyTermination/mandatory | R Yes
Early Termination Date EarlyTerminationDate/unadjustedDate
(Unadjusted Date)
Early Termination - Single Party /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/singlePartyO | R* No
Option - Option Buyer ption/buyerPartyReference
Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExe | R Yes
Early Termination Exercise Style rcise | bermudaExercise | europeanExercise)
Early Termination - Optional /trade/swaption/swap/early TerminationProvision/optionalEarlyTermination/americanExer | R No
Early Termination cise/ commencementDate/adjustableDate/unadjustedDate
Commencement Date (Unadjusted
Date)
Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExe | R No
Early Termination Expiration rcise | europeanExercise) / expirationDate / adjustableDate / unadjustedDate
Date (Unadjusted Date)
Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/bermudaExer | R No
Early Termination Bermuda cise/bermudaExerciseDates/adjustableDates / unadjustedDate
Exercise Dates (Unadjusted Date)
Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExe | R No
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields

presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)

"O" - Fields that are
not presented under

the gazette

published on 15 July

2016.
Early Termination Relevant rcise | bermudaExercise | europeanExercise) / relevantUnderlyingDate / adjustableDates / unadju
Underlying Dates (Unadjusted stedDate
Date)
Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/optionalEarly | R No
Early Termination Adjusted TerminationAdjustedDates/ early TerminationEvent/adjustedExerciseDate
Exercise Date
Early Termination - Optional /trade/swaption/swap/early TerminationProvision/optionalEarlyTermination/optionalEarly | R No
Early Termination Adjusted Early | TerminationAdjustedDates/earlyTerminationEvent/adjustedEarlyTerminationDate
Termination Date
Cancelable Provision - /trade/swaption/swap/cancelableProvision/buyerPartyReference R* No
Cancelation Option Buyer
Cancelable Provision - /trade/swaption/swap/cancelableProvision/sellerPartyReference R* No
Cancelation Option Seller
Cancelable Provision — /trade/swaption/swap/ cancelableProvision/ (americanExercise | bermudaExercise | european | R Yes
Cancelation Option Exercise Style | Exercise)
Cancelable Provision - /trade/swaption/swap/cancelableProvision/americanExercise/commencementDate/adjusta | R No
Cancelation Option bleDate/unadjustedDate
Commencement Date (Unadjusted
Date)
Cancelable Provision - /trade/swaption/swap/cancelableProvision/ (americanExercise | europeanExercise) /expiratio | R No
Cancelation Option Expiration nDate/adjustableDate/unadjustedDate
Date (Unadjusted Date)
Cancelable Provision - /trade/swaption/swap/cancelableProvision/bermudaExercise/bermudaExerciseDates/adjus | R No

Version 1.5.3

Page 328



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.5 Confidential
Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Cancelation Option Bermuda tableDates/unadjustedDate
Exercise Dates (Unadjusted Date)
Cancelable Provision - /trade/swaption/swap/ cancelableProvision/ (americanExercise | bermudaExercise | european | R No
Cancelation Option Relevant Exercise)/ relevantUnderlyingDate/ adjustableDates / unadjustedDate
Underlying Dates (Unadjusted
Date)
Cancelable Provision - /trade/swaption/swap/cancelableProvision/initialFee/ payerPartyReference R* No
Cancelation Option Initial Fee
Payer
Cancelable Provision - /trade/swaption/swap/cancelableProvision/initialFee/ receiverPartyReference R* No
Cancelation Option Initial Fee
Receiver
Cancelable Provision - /trade/swaption/swap/cancelableProvision/initialFee/ paymentAmount/ currency R No
Cancelation Option Initial Fee
Amount (Currency)
Cancelable Provision - /trade/swaption/swap/cancelableProvision/initialFee/ paymentAmount/amount R No
Cancelation Option Initial Fee
Amount (Amount)
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A.6.4.3 Foreign Exchange
A.6.43.1 Forward and NDF
Field Name FpML path relative to the Trade Event element Phase 1 Reporting Phase 2 Reporting Linking /
Requirement Requirement Matching
(according to the SFO | "R" - Fields that are Fields
Reporting and Record | presented under the
Keeping Rules gazette (Government
effective on 10 July Notice 3912
2015 - For NDF published on 15 July
product only) 2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Asset Class /trade/{xSingleLeg/primary AssetClass R R Yes
Product Taxonomy /trade/fxSingleLeg/productType/@productTypeScheme="http:// | R R Yes
www.fpml.org/coding-scheme/ product-taxonomy”
Swap Link ID /trade/tradeHeader/ partyTradeldentifier/linkld O R No
Exchange Currency 1 Payer /trade/fxSingleLeg/exchangedCurrencyl/ payerPartyReference R R* Yes
Exchange Currency 2 Payer /trade/fxSingleLeg/exchangedCurrency2/ payerPartyReference R R* Yes
Exchange Currency 1 Payment | /trade/fxSingleLeg/exchangedCurrencyl/paymentAmount/curre | R R Yes
Amount (Currency) ncy
Exchange Currency 1 Payment | /trade/fxSingleLeg/exchangedCurrencyl/paymentAmount/amou | R R Yes
Amount (Amount) nt
Exchange Currency 2 Payment | /trade/fxSingleLeg/exchangedCurrency2/paymentAmount/curre | R R Yes
Amount (Currency) ncy
Exchange Currency 2 Payment | /trade/fxSingleLeg/exchangedCurrency2/paymentAmount/amou | R R Yes
Amount (Amount) nt
Exchange Rate /trade/fxSingleLeg/exchangeRate/rate R R Yes
Exchange Rate Quoted Currency | /trade/fxSingleLeg/exchangeRate/quotedCurrencyPair/quoteBasi | R R Yes
Pair - Quote Basis S
Exchange Rate Quoted Currency | /trade/fxSingleLeg/exchangeRate/quotedCurrencyPair/currencyl | R R Yes
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Field Name FpML path relative to the Trade Event element Phase 1 Reporting Phase 2 Reporting Linking /
Requirement Requirement Matching
(according to the SFO | "R" - Fields that are Fields
Reporting and Record | presented under the
Keeping Rules gazette (Government
effective on 10 July Notice 3912
2015 - For NDF published on 15 July
product only) 2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Pair - Currency 1
Exchange Rate Quoted Currency | /trade/fxSingleLeg/exchangeRate/quotedCurrencyPair/currency2 | R R Yes
Pair - Currency 2
Value Date /trade/fxSingleLeg/valueDate R R Yes
Settlement Currency /trade/fxSingleLeg/nonDeliverableSettlement/settlementCurrency | R R (Note: This field No
should be completed
when the transaction
is to be settled in a
different currency
other than the
currency in which the
notional amount is
denominated.)
Fixing Date /trade/fxSingleLeg/nonDeliverableSettlement/ fixing / fixingDate R R No
(applicable to FX NDF)
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A.6.4.3.2 Vanilla Option and NDO
Field Name FpML path relative to the Trade Event element Phase 2 Reporting Linking /
Requirement Matching
"R" - Fields that are Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Asset Class /trade/fxOption/ primaryAssetClass R Yes
Product Taxonomy /trade/fxOption/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Option Buyer /trade/fxOption/buyerPartyReference R* Yes
Option Seller /trade/fxOption/sellerPartyReference R* Yes
Put Notional Currency /trade/fxOption/putCurrency Amount/ currency R Yes
Put Notional Amount /trade/fxOption/putCurrencyAmount/amount R Yes
Call Notional Currency /trade/fxOption/ callCurrency Amount/ currency R Yes
Call Notional Amount /trade/fxOption/ callCurrency Amount/amount R Yes
Option Style American Option: R Yes
/trade/fxOption/americanExercise
European Option:
/trade/fxOption/europeanExercise
Option Effective Date (unadjusted | /trade/fxOption/effectiveDate/adjustableDate/unadjustedDate R Yes
date)
Option Commencement Date /trade/fxOption/americanExercise/ commencementDate/adjustableDate/unadjustedDate R Yes
(unadjusted date)
Option Lockout Date /trade/fxOption/americanExercise/ tr:optionLockoutDate R No
Expiration Date American Option: R Yes
/trade/fxOption/americanExercise/expiryDate
European Option:
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting Linking /
Requirement Matching
"R" - Fields that are Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
/trade/fxOption/europeanExercise/expiryDate
Value Date American Option: R Yes
/trade/fxOption/americanExercise/latestValueDate
European Option:
/trade/fxOption/europeanExercise/valueDate
Strike Price /trade/fxOption/strike/rate R Yes
Strike Price - Quoted Currency /trade/fxOption/strike/strikeQuoteBasis R Yes
Pair Basis
Premium Currency /trade/fxOption/premium/paymentAmount/ currency R No
Premium Amount /trade/fxOption/premium/paymentAmount/amount R No
Premium Payer /trade/fxOption/premium/payerPartyReference R* No
Settlement Currency /trade/fxOption/cashSettlement/ settlementCurrency R (Note: This field No
should be completed
when the transaction
is to be settled in a
different currency
other than the
currency in which the
notional amount is
denominated.)
Fixing Date /trade/fxOption/cashSettlement/ fixing/ fixingDate R No
(applicable to FX NDO)
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A.6.44 Equity
A.6.44.1 Equity Option
Field Name FpML path relative to the Trade Event element (if not otherwise specified) Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)
"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.
Asset Class /trade/equityOptionTransactionSupplement/ primaryAssetClass R Yes
Product Taxonomy /trade/equityOptionTransactionSupplement/ productType/@productTypeScheme="http:/ | R Yes
/www .fpml.org/coding-scheme/product-taxonomy”
Buyer /trade/equityOptionTransactionSupplement/buyerPartyReference R Yes
Seller /trade/equityOptionTransactionSupplement/ sellerPartyReference R Yes
Underlying Asset - Asset Type [For equity] R Yes
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index
Underlying Asset - Identifier Type | [For equity] R Yes
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity/instrume
ntld@instrumentldScheme
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/instrumen
tld@instrumentIdScheme
Underlying Asset - Instrument ID | [For equity] R Yes

/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity/instrume
ntld
[For index]
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields

presented under the
gazette (Government
Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)

"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.

/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/instrumen
tld

Underlying Asset - Exchange ID [For equity] R (Note: If RIC is No
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity/exchange | selected under
Id “Underlying Asset -
[For index] Identifier Type”, this
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/exchangel | field can be left blank.)
d
Underlying Asset - Open Unit /trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/openUnits R No
Settlement Method /trade/equityOptionTransactionSupplement/equityExercise/settlementType R No
Settlement Currency /trade/equityOptionTransactionSupplement/ equityExercise/settlementCurrency R (Note: This field No
should be completed
when the transaction is
to be settled in a
currency other than the
currency in which the
notional amount is
denominated.)
Option Type /trade/equityOptionTransactionSupplement/optionType R Yes
Notional - Currency /trade/equityOptionTransactionSupplement/notional / currency R No
Notional - Amount /trade/ equityOptionTransactionSupplement/notional /amount R No
Strike Price Currency /trade/equityOptionTransactionSupplement/strike/ currency R Yes
Strike Price /trade/equityOptionTransactionSupplement/ strike/strikePrice R Yes
Number of Options /trade/equityOptionTransactionSupplement/numberOfOptions R Yes
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Phase 2 Reporting | Linking/
Requirement Matching

"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)

"O" - Fields that are
not presented under
the gazette published
on 15 July 2016.

Option Entitlement /trade/equityOptionTransactionSupplement/ optionEntitlement R Yes

Option Style [For European Exercise] R Yes
/trade/equityOptionTransactionSupplement/ equityExercise/equity EuropeanExercise
OR

[For American Exercise]

/trade/equityOptionTransactionSupplement/ equityExercise/equity AmericanExercise
OR

[For Bermuda Exercise]

/trade/equityOptionTransactionSupplement/ equityExercise/equityBermudaExercise

Commencement Date (Unadjusted | [For American Exercise] R Yes
Date) /trade/equityOptionTransactionSupplement/ equityExercise/equity AmericanExercise/com
mencementDate/adjustableDate/unadjustedDate

OR

[For Bermuda Exercise]

/trade/equityOptionTransactionSupplement/ equityExercise/equity BermudaExercise/com
mencementDate/adjustableDate/unadjustedDate

Expiration Date (Unadjusted Date) | [For European Exercise] R Yes
/trade/equityOptionTransactionSupplement/ equityExercise/equityEuropeanExercise/expi
rationDate/adjustableDate/unadjustedDate

OR

[For American Exercise]

/trade/equityOptionTransactionSupplement/ equityExercise/equity AmericanExercise/expi
rationDate/adjustableDate/unadjustedDate

OR

[For Bermuda Exercise]
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields

presented under the
gazette (Government
Notice 3912 published
on 15 July 2016, with
effective as of 1 July
2017.)

"O" - Fields that are
not presented under

the gazette published
on 15 July 2016.
/trade/equityOptionTransactionSupplement/equityExercise/equityBermudaExercise/expir
ationDate/adjustableDate /unadjustedDate
Option Premium - Payment /trade/equityOptionTransactionSupplement/equityPremium/paymentAmount/currency | R No
Amount - Currency
Option Premium - Payment /trade/equityOptionTransactionSupplement/ equityPremium/paymentAmount/amount R No
Amount - Amount
Reference Currency /trade/equityOptionTransactionSupplement/ fxFeature/referenceCurrency R (Note: This field No
should be completed
when the transaction is
referenced to a currency
other than the currency
in which the notional
amount is
denominated.)
Valuation Date /trade/equityOptionTransactionSupplement/ equityExercise/equity Valuation/valuationDa | R No

te/adjustableDate/unadjustedDate
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A.6.44.2 Equity Swap
Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Asset Class /trade/equitySwapTransactionSupplement/ primary AssetClass R Yes
Product Taxonomy /trade/equitySwapTransactionSupplement/ productType/@productTypeScheme="http:// | R Yes
www.fpml.org/coding-scheme/ product-taxonomy”
Buyer /trade/equitySwapTransactionSupplement/buyerPartyReference R* No
Seller /trade/equitySwapTransactionSupplement/ sellerPartyReference R* No
Underlying Asset - Asset Type [For equity] R Yes
/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/equity
[For index]
/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/index
Underlying Asset - Identifier Type | [For equity] R Yes
/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/equity
/instrumentIld@instrumentldScheme
[For index]
/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/index/
instrumentld@instrumentIldScheme
Underlying Asset - Instrument ID | [For equity] R Yes

/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/equity
/instrumentld

[For index]
/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/index/
instrumentId
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching

"R" - Fields that are
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)

"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.

Fields

Underlying Asset - Exchange ID

[For equity]
/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/equity
/exchangeld

[For index]
/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/index/
exchangeld

R (Note: If RIC is
selected under
“Underlying Asset -
Identifier Type”, this
field can be left blank.)

Underlying Asset - Open Unit

/trade/equitySwapTransactionSupplement/returnLeg/underlyer/singleUnderlyer/openU
nits

R

Settlement Method

/trade/equitySwapTransactionSupplement/returnLeg/ settlementType

R

Settlement Currency

/trade/equitySwapTransactionSupplement/returnLeg/settlementCurrency

R (Note: This field
should be completed
when the transaction
is to be settled in a
currency other than
the currency in which
the notional amount is
denominated.)

Optional Early Termination
Indicator

/trade/equitySwapTransactionSupplement/optionalEarly Termination

R

Optional Early Termination Date

/trade/equitySwapTransactionSupplement/optionalEarlyTerminationDate

R

Optional Early Termination
Electing Party

/trade/equitySwapTransactionSupplement/ optionalEarly TerminationElectingPartyReferen
ce

R* (Note: This field
may be left blank if
optional early
termination is
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
available to both
parties.)
Fee In (Currency) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun | R No
t/ paymentAmount/ currency
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun
t/paymentType = ‘feeln’
Fee In (Amount) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun | R No
t/ paymentAmount/amount
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun
t/paymentType = ‘feeln’
Fee Out (Currency) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun | R No
t/ paymentAmount/ currency
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun
t/ paymentType = ‘feeOut’
Fee Out (Amount) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun | R No
t/ paymentAmount/amount
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmoun
t/ paymentType = ‘feeOut’
Interest Leg Payer /trade/equitySwapTransactionSupplement/interestLeg/payerPartyReference R* Yes
Interest Leg Receiver /trade/equitySwapTransactionSupplement/interestLeg/receiverPartyReference R* Yes
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Interest Leg Effective Date /trade/equitySwapTransactionSupplement/interestLeg/interestLegCalculationPeriodDates | R No
(Unadjusted Date) / effectiveDate/adjustableDate / unadjustedDate
Interest Leg Termination Date /trade/equitySwapTransactionSupplement/interestLeg/interestLegCalculationPeriodDates | R No
(Unadjusted Date) /terminationDate/adjustableDate/unadjustedDate
Interest Leg Notional (Currency) /trade/equitySwapTransactionSupplement/interestLeg/notional /notionalAmount/currenc | R Yes
y
Interest Leg Notional (Amount) /trade/equitySwapTransactionSupplement/interestLeg/notional /notionalAmount/amoun | R Yes
t
Floating Rate Option /trade/equitySwapTransactionSupplement/interestLeg/interestCalculation/floatingRateCa | R Yes
Iculation/floatingRateIndex
Floating Rate Spread /trade/equitySwapTransactionSupplement/interestLeg/interestCalculation/floatingRateCa | R Yes
Iculation/spreadSchedule/initial Value
Designated Maturity Period /trade/equitySwapTransactionSupplement/interestLeg/interestCalculation/floatingRateCa | R Yes
Iculation/indexTenor/periodMultiplier + period
Fixed Rate /trade/equitySwapTransactionSupplement/interestLeg/interestCalculation/fixedRate R Yes
Equity Leg Payer /trade/equitySwapTransactionSupplement/returnLeg/ payerPartyReference R* Yes
Equity Leg Receiver /trade/equitySwapTransactionSupplement/returnLeg/receiverPartyReference R* Yes
Equity Leg Effective Date /trade/equitySwapTransactionSupplement/returnLeg/ effectiveDate/adjustableDate/unadj | R No
(Unadjusted Date) ustedDate
Equity Leg Termination Date /trade/equitySwapTransactionSupplement/returnLeg/terminationDate/adjustableDate/u | R Yes
(Unadjusted Date) nadjustedDate
Initial Price (Currency) /trade/equitySwapTransactionSupplement/returnLeg/rateOfReturn/initialPrice/netPrice/ | R Yes
currency
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching

"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Initial Price (Amount) /trade/equitySwapTransactionSupplement/returnLeg/rateOfReturn/initial Price/netPrice/ | R Yes
amount
Deal Notional Amount (Currency) | /trade/equitySwapTransactionSupplement/returnLeg/notional/notional Amount/currenc | R Yes
¥
Deal Notional Amount (Amount) | /trade/equitySwapTransactionSupplement/returnLeg/notional /notionalAmount/amount | R Yes
Valutaion Date (Unadjusted Date) | /trade/equitySwapTransactionSupplement/returnLeg/rateOfReturn/valuationPricelnteri R No
m/valuationRules/ valuationDate/adjustableDate/unadjustedDate
Type of Return /trade/equitySwapTransactionSupplement/returnLeg/return/returnType R No
Reference Currency /trade/equitySwapTransactionSupplement/returnLeg/fxFeature/referenceCurrency R (Note: This field No
should be completed

when the transaction
is referenced to a
currency other than
the currency in which
the notional amount is
denominated.)
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A.6.4.4.3 Variance Swap
Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Asset Class /trade/varianceSwapTransactionSupplement/ primary AssetClass R Yes
Product Taxonomy /trade/varianceSwapTransactionSupplement/ productType/@productTypeScheme="http:/ | R Yes
/www.fpml.org/coding-scheme/product-taxonomy”
Underlying Asset - Asset Type [For equity] R Yes
/trade/varianceSwapTransactionSupplement/varianceLeg/underlyer/singleUnderlyer/eq
uity
[For index]
/trade/varianceSwapTransactionSupplement/ varianceLeg/underlyer/singleUnderlyer/in
dex
Underlying Asset - Identifier Type | [For equity] R Yes
/trade/varianceSwapTransactionSupplement/varianceLeg/underlyer/singleUnderlyer/eq
uity/instrumentld@instrumentIdScheme
[For index]
/trade/varianceSwapTransactionSupplement/varianceLeg/underlyer/singleUnderlyer/in
dex/instrumentld@instrumentldScheme
Underlying Asset - Instrument ID | [For equity] R Yes
/trade/varianceSwapTransactionSupplement/varianceLeg/underlyer/singleUnderlyer/eq
uity / instrumentld

[For index]
/trade/varianceSwapTransactionSupplement/ varianceLeg/underlyer/singleUnderlyer/in
dex/instrumentld
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching

"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)

"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.

Underlying Asset - Exchange ID [For equity] R (Note: If RIC is No
/trade/varianceSwapTransactionSupplement/varianceLeg/underlyer/singleUnderlyer/eq | selected under
uity/exchangeld “Underlying Asset -

[For index] Identifier Type”, this
/trade/varianceSwapTransactionSupplement/varianceLeg/underlyer/singleUnderlyer/in | field can be left blank.)
dex/exchangeld

Underlying Asset - Open Unit /trade/varianceSwapTransactionSupplement/varianceLeg/underlyer/singleUnderlyer/op | R No
enUnits

Settlement Method /trade/varianceSwapTransactionSupplement/ varianceLeg/ settlementType R No

Settlement Currency /trade/varianceSwapTransactionSupplement/varianceLeg/ settlementCurrency R (Note: This field No

should be completed
when the transaction
is to be settled in a
currency other than
the currency in which
the notional amount is
denominated.)

Variance Payer /trade/varianceSwapTransactionSupplement/varianceLeg/payerPartyReference R* Yes

Variance Receiver /trade/varianceSwapTransactionSupplement/ varianceLeg/receiverPartyReference R* Yes

Termination Date (Unadjusted /trade/varianceSwapTransactionSupplement/varianceLeg/terminationDate/adjustableDat | R No

Date) e/unadjustedDate

Valuation Date (Unadjusted Date) | /trade/varianceSwapTransactionSupplement/varianceLeg/valuation/valuationDate/adjus | R Yes
tableDate/unadjustedDate

Observation Start Date /trade/varianceSwapTransactionSupplement/ varianceLeg/amount/observationStartDate/ | R Yes
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
(Unadjusted Date) adjustableDate/unadjustedDate
Observation End Date /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:observationEndDate | R No
(Unadjusted Date) /adjustableDate /unadjustedDate
Variance Amount (Currency) /trade/varianceSwapTransactionSupplement/varianceLeg/amount/variance/varianceAm | R Yes
ount/ currency
Variance Amount (Amount) /trade/varianceSwapTransactionSupplement/varianceLeg/amount/variance/varianceAm | R Yes
ount/amount
Volatility Strike Price /trade/varianceSwapTransactionSupplement/varianceLeg/amount/variance/volatilityStri | R Yes
kePrice
Variance Strike Price /trade/varianceSwapTransactionSupplement/varianceLeg/amount/variance/varianceStri | R Yes
kePrice
Variance Cap Factor /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:varianceCapFactor R No
Reference Currency /trade/varianceSwapTransactionSupplement/ varianceLeg/fxFeature/referenceCurrency R (Note: This field No
should be completed
when the transaction
is referenced to a
currency other than
the currency in which
the notional amount is
denominated.)
Initial Price (Currency) /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:initialPrice/currency | R No
Initial Price (Amount) /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:initial Price/amount R No
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A.6.4.4.4 Dividend Swap
Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching
"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Asset Class /trade/dividendSwapTransactionSupplement/ primaryAssetClass R Yes
Product Taxonomy /trade/dividendSwapTransactionSupplement/ productType/@productTypeScheme="http: | R Yes
//www .fpml.org/coding-scheme/product-taxonomy”
Underlying Asset - Asset Type [For equity] R Yes
/trade/dividendSwapTransactionSupplement/ dividendLeg/underlyer/singleUnderlyer/e
quity
[For index]
/trade/dividendSwapTransactionSupplement/ dividendLeg/underlyer/singleUnderlyer/i
ndex
Underlying Asset - Identifier Type | [For equity] R Yes
/trade/dividendSwapTransactionSupplement/ dividendLeg/underlyer/singleUnderlyer/e
quity/ instrumentld@instrumentIdScheme
[For index]
/trade/dividendSwapTransactionSupplement/ dividendLeg/underlyer/singleUnderlyer/i
ndex/instrumentld@instrumentldScheme
Underlying Asset - Instrument ID | [For equity] R Yes
/trade/dividendSwapTransactionSupplement/ dividendLeg/underlyer/singleUnderlyer/e
quity/instrumentId
[For index]

/trade/dividendSwapTransactionSupplement/dividendLeg/underlyer/singleUnderlyer/i
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching

"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
ndex/instrumentld
Underlying Asset - Exchange ID [For equity] R (Note: If RIC is No
/trade/dividendSwapTransactionSupplement/dividendLeg/underlyer/singleUnderlyer/e | selected under
quity/exchangeld “Underlying Asset -
[For index] Identifier Type”, this
/trade/dividendSwapTransactionSupplement/dividendLeg/underlyer/singleUnderlyer/i | field can be left blank.)
ndex/exchangeld
Underlying Asset - Open Unit /trade/dividendSwapTransactionSupplement/ dividendLeg/underlyer/singleUnderlyer/o | R No
penUnits
Settlement Method /trade/dividendSwapTransactionSupplement/dividendLeg/settlementType R No
Settlement Currency /trade/dividendSwapTransactionSupplement/ dividendLeg/settlementCurrency R (Note: This field No
should be completed
when the transaction
is to be settled in a
currency other than
the currency in which
the notional amount is
denominated.)
Dividend Amount Payer /trade/dividendSwapTransactionSupplement/ dividendLeg/ payerPartyReference R* Yes
Dividend Amount Receiver /trade/dividendSwapTransactionSupplement/ dividendLeg/ receiverPartyReference R* Yes
Dividend Leg Effective Date /trade/dividendSwapTransactionSupplement/dividendLeg/ effectiveDate/adjustableDate/ | R No
(Unadjusted Date) unadjustedDate
Dividend Leg Termination Date /trade/dividendSwapTransactionSupplement/ dividendLeg/ terminationDate/adjustableD | R Yes
(Unadjusted Date) ate/unadjustedDate
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Field Name FpML path relative to the Trade Event element Phase 2 Reporting | Linking/
Requirement Matching

"R" - Fields that are | Fields
presented under the
gazette (Government
Notice 3912
published on 15 July
2016, with effective
as of 1 July 2017.)
"O" - Fields that are
not presented under
the gazette
published on 15 July
2016.
Notional Amount (Currency) /trade/dividendSwapTransactionSupplement/ tr:dividendSwapExtension/ trinotional Amou | R Yes
nt/currency
Notional Amount (Amount) /trade/dividendSwapTransactionSupplement/ tr:dividendSwapExtension/ trmmotionalAmou | R Yes
nt/amount
Period Start Date /trade/dividendSwapTransactionSupplement/dividendLeg/ dividendPeriod /unadjustedSt | R Yes
artDate
Period End Date /trade/dividendSwapTransactionSupplement/ dividendLeg/ dividendPeriod /unadjustedE | R Yes
ndDate
Period Fixed Strike /trade/dividendSwapTransactionSupplement/ dividendLeg/ dividendPeriod / fixedStrike R Yes
Dividend Payment Date /trade/dividendSwapTransactionSupplement/ dividendLeg/ dividendPeriod/ paymentDate | R No
/adjustableDate/unadjustedDate
Special Dividends /trade/dividendSwapTransactionSupplement/ dividendLeg/specialDividends R No
Material Non-Cash Dividend /trade/dividendSwapTransactionSupplement/ dividendLeg/materialDividend R No
Fixed Amount Payer /trade/dividendSwapTransactionSupplement/fixedLeg/payerPartyReference R* Yes
Fixed Amount Receiver /trade/ dividendSwapTransactionSupplement/ fixedLeg/ receiverPartyReference R* Yes
Period Fixed Amount Currency /trade/dividendSwapTransactionSupplement/fixedLeg/fixedPayment/paymentAmount/ | R No
currency
Period Fixed Amount /trade/dividendSwapTransactionSupplement/fixedLeg/fixedPayment/paymentAmount/ | R No
amount
Fixed Amount Payment Date /trade/dividendSwapTransactionSupplement/fixedLeg/fixedPayment/paymentDate/adju | R No

stedDate
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A.6.4.5  Termination event
Below are the fields for termination event.
Field Name FpML path relative to the Trade Event element (if not otherwise Phase 1 Reporting Phase 2 Reporting | Linking/
specified) Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented  under the
Keeping Rules effective gazette (Government
on 10 July 2015 - For IRS Notice 3912 published on
Product, Floating vs Fixed, | 15 July 2016, with effective
OIS / Basis Swap only and | as of 1 July 2017.)
For FX Product, NDF
only.) "O" - Fields that are not
presented under the
gazette published on 15
July 2016.
Action [Request level] /tr:eventActivityReport R R No
Trade event [Request level] /Events.model R R No
Product Taxonomy No corresponding FpML path for termination event. R R No
Event Request ID [Request level] /tr:eventActivityReport/header/messageld R R No
Reporting For [Request level] /tr:eventActivityReport/ tr:reportingFor R R* No
Agent Event Reference [Request level] R R No
/tr:eventActivityReport/ correlationld / @correlationldScheme="
http: / /www.hkicl.com.hk/scheme/hktr/agent-event-ref”
User Event Reference [Request level] R R No
/tr:eventActivityReport/ correlationld / @correlationldScheme="
http:/ /www.hkicl.com.hk/scheme/hktr/user-event-ref
Trade Reference (for trade | /tradeldentifier/tradeld/@tradeldScheme="http://www.hkicl.com.h | R R No
correlation) k/scheme/hktr/trade-ref “
Agent Trade Reference /tradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.h | R R No
(for trade correlation) k/scheme/hktr/agent-trade-ref “
User Trade Reference (for | /tradeldentifier/tradeld/@tradeldScheme="http://www.hkicl.com.h | R R No
trade correlation) k/scheme/hktr/user-trade-ref “
UTI - Issuer ID (for trade /tradeldentifier/issuer/@issuerldScheme="http:/ /www.fpml.org/co | R R No
correlation) ding-scheme/external/ cftc/issuer-identifier”
UTI - UTI value (for trade | /tradeldentifier/tradeld/@tradeldScheme="http:/ /www.fpml.org/c | R R No
correlation) oding-scheme/ external / unique-transaction-identifier
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Field Name FpML path relative to the Trade Event element (if not otherwise Phase 1 Reporting Phase 2 Reporting | Linking /
specified) Requirement Requirement Matching
(according to the SFO "R" - Fields that are | Fields
Reporting and Record presented  under the
Keeping Rules effective gazette (Government
on 10 July 2015 - For IRS Notice 3912 published on
Product, Floating vs Fixed, | 15 July 2016, with effective
OIS/ Basis Swap only and | as of 1 July 2017.)
For FX Product, NDF
only.) "O" - Fields that are not
presented under the
gazette published on 15
July 2016.
UTI-TID (for trade /tradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.h R No
correlation) k/scheme/unique-transaction-identifier-unique-trade-id”
Agreement Date /agreementDate R R No
Effective Date (Event / effectiveDate R R No
level)
Execution Type /tr:partyEventInformation/ tr:executionType @) R No
Outstanding Notional /outstandingNotional Amount[1] / currency R R Yes
Amount (Currency 1)
(Currency)
Outstanding Notional /outstandingNotional Amount[1]/amount R R Yes
Amount (Currency 1)
(Amount)
Outstanding Notional /outstandingNotional Amount[2] / currency R R Yes
Amount (Currency
2)( Currency)
Outstanding Notional /outstandingNotional Amount[2] /amount R R Yes
Amount (Currency 2)
(Amount)
Equity Option - / outstandingNumberOfOptions R Yes
Outstanding Number of
Options
Equity Dividend Swap - /outstandingNumberOfUnits R Yes
Outstanding Number of
Units
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A.6.5 Non-amendable Fields

The fields listed in the following sections are non amendable fields for each of the asset class. These non amendable fields are still
required to be inputted (if applicable) in the amendment event, but their values should remain unchanged: the values should be the
same as they were initially submitted into the system for all products.

Please note that change of direction of the Trade Parties inside trade details is amendable in the system. For example, Bank A
reports a trade with counterparty Bank B in which Bank A is a Fixed Rate Payer, while its counterparty Bank B is a Floating Rate
Payer. Later on, Bank A finds that the direction of the trade being reported is incorrect. Bank A can then submit an “amendment”
event to change the direction of the reported trade (i.e. with Bank A being the Floating Rate Payer, and Bank B being the Fixed Rate
Payer).

A.6.5.1 Interest Rate

Field Name FpML path relative to the Trade Event element
Asset Class /trade/<product>/primaryAssetClass
Product taxonomy /trade/<product>/productType/@productTypeScheme=
"http:/ /www.fpml.org/coding-scheme/ product-taxonomy”
Reporting For (who is TR Participant) (Relative to top event request level)
/tr:ieventActivityReport/ trireportingFor/ tr:tradePartyReference
Trade Party 1 (who is TR Participant) /tritradePartyl
Trade Party 2 (who is TR Participant) /tr:tradeParty?2
Leg 1 Payer (who is TR Participant) (swap)
/trade/swap/swapStream[1]/payerPartyReference
(swaption)
/trade/swaption/swap/swapStream[1]/payerPartyReference
Leg 2 Payer (who is TR Participant) (swap)
/trade/swap/swapStream[2]/ payerPartyReference
(swaption)
/trade/swaption/swapStream[2]/ payerPartyReference
Buyer (who is TR Participant) (capFloor)
/trade/ capFloor/capFloorStream/ receivePartyReference
(FRA)
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Field Name FpML path relative to the Trade Event element

/trade/fra/buyerPartyReference
(swaption)
/trade/swaption/buyerPartyReference

Seller (who is TR Participant) (capFloor)
/trade/capFloor/capFloorStream/payerPartyReference
(FRA)

/trade/fra/sellerPartyReference

(swaption)

/trade/swaption/sellerPartyReference

Trade Date /trade/tradeHeader/tradeDate

Leg 1 - Notional Amount - Currency (swap)

/trade/swap/swapStream[1]/calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSchedule/ cur
rency

(swaption)

/trade/swaption/swap/swapStream[1]/calculationPeriod Amount/ calculation/notionalSchedule /notionalStepSch
edule/currency

(capFloor)

/trade/capFloor/ capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSchedule

/currency

(FRA)

/trade/fra/notional/ currency

Leg 2 - Notional Amount - Currency (swap)

/trade/swap/swapStream[2]/calculationPeriod Amount/ calculation/notionalSchedule /notionalStepSchedule/ cur
rency

(swaption)

/trade/swaption/swap/swapStream|[2]/ calculationPeriod Amount/ calculation/notionalSchedule /notionalStepSch
edule/currency

Leg 1 - Known Amount - Currency (swap)

/trade/swap/swapStream[1]/calculationPeriod Amount/knownAmountSchedule/ currency
(swaption)

/trade/swaption/swap/swapStream[1] / calculationPeriod Amount/knownAmountSchedule/ currency

Leg 2 - Known Amount - Currency (swap)

/trade/swap/swapStream[2]/calculationPeriod Amount/knownAmountSchedule/ currency
(swaption)

/trade/swaption/swap/swapStream[2]/ calculationPeriod Amount/knownAmountSchedule/ currency
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A.6.5.2 Foreign Exchange

Field Name FpML path relative to the Trade Event element
Asset Class /trade/<product>/primaryAssetClass
Product taxonomy /trade/<product>/productType/@productTypeScheme=

"http:/ /www.fpml.org/coding-scheme/product-taxonomy”

Reporting For (who is TR Participant)

(Relative to top event request level)
/trieventActivityReport/ trireportingFor / tr:tradePartyReference

Trade Party 1 (who is TR Participant)

/tr:itradePartyl

Trade Party 2 (who is TR Participant)

/tr:tradeParty?2

Trade Date

/trade/tradeHeader/tradeDate

Exchanged Currency 1 - Payer Party (who is TR
Participant)

/trade/fxSingleLeg/exchangedCurrencyl/ payerPartyReference

Exchanged Currency 2 - Payer Party (who is TR
Participant)

/trade/fxSingleLeg/exchangedCurrency2/ payerPartyReference

Exchanged Currency 1 - Payment Amount (Currency)

/trade/fxSingleLeg /exchangedCurrencyl/paymentAmount/currency

Exchanged Currency 2 - Payment Amount (Currency)

/trade/fxSingleLeg/exchangedCurrency2/paymentAmount/currency

Option Buyer (who is TR Participant)

/trade/fxOption/buyerPartyReference

Option Seller (who is TR Participant)

/trade/fxOption/sellerPartyReference

Put Notional (Currency)

/trade/fxOption/putCurrencyAmount/ currency

Call Notional (Currency)

/trade/fxOption/ callCurrency Amount/ currency
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A.6.5.3 Equity

Field Name FpML path relative to the Trade Event element

Asset Class /trade/<product>/primaryAssetClass

Product taxonomy /trade/<product>/productType/@productTypeScheme=

"http:/ /www.fpml.org/coding-scheme/product-taxonomy”

Reporting For (who is TR Participant)

(Relative to top event request level)
/trieventActivityReport/ trireportingFor / tr:tradePartyReference

Trade Party 1 (who is TR Participant) /tr:itradePartyl

Trade Party 2 (who is TR Participant) /tritradeParty2

Trade Date /trade/tradeHeader/tradeDate

Buyer (who is TR Participant) (Equity Option)
/trade/<product>/buyerPartyReference

Seller (who is TR Participant) (Equity Option)

/trade/<product>/sellerPartyReference

Interest Leg Payer (who is TR Participant)

/trade/equitySwapTransactionSupplement/interestLeg/ payerPartyReference

Interest Leg Receiver (who is TR Participant)

/trade/equitySwapTransactionSupplement/interestLeg/receiverPartyReference

Equity Leg Payer (who is TR Participant)

/trade/equitySwapTransactionSupplement/returnLeg/ payerPartyReference

Equity Leg Receiver (who is TR Participant)

/trade/equitySwapTransactionSupplement/returnLeg/receiverPartyReference

Deal Notional Amount Currency

/trade/equitySwapTransactionSupplement/returnLeg/notional /notionalAmount/ currency

Variance Payer (who is TR Participant)

/trade/varianceSwapTransactionSupplement/ varianceLeg/ payerPartyReference

Variance Receiver (who is TR Participant)

/trade/varianceSwapTransactionSupplement/ varianceLeg/receiverPartyReference

Variance Amount Currency

/trade/varianceSwapTransactionSupplement/ varianceLeg/amount/ variance/ varianceAmount/ currency

Dividend Amount Payer (who is TR Participant)

/trade/dividendSwapTransactionSupplement/ dividendLeg/ payerPartyReference

Dividend Amount Receiver (who is TR Participant)

/trade/dividendSwapTransactionSupplement/ dividendLeg/receiverPartyReference

Fixed Amount Payer (who is TR Participant)

/trade/dividendSwapTransactionSupplement/ fixedLeg/ payerPartyReference

Fixed Amount Receiver (who is TR Participant)

/trade/dividendSwapTransactionSupplement/ fixedLeg/ receiverPartyReference
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A7

Summary on Coding Schemes

Below is a summary of coding schemes that can be used within the HKTR-R system. If the value in the “Default” column is “Y™, it
means that the corresponding coding scheme is the default value, and will simply be ignored by the HKTR-R system.

Attribute name Relevant Elements Coding scheme URI Usage Default
messageldScheme e /trieventActivityReport/header | http://www.hkicl.com.hk/scheme/hktr | For specifying the request message ID. Y
/messageld /message-id
e /trieventActivityReportRetracte
d/header/messageld
messageAddressScheme e /trieventActivityReport/header | http://www.fpml.org/coding- For specifying LEI of the HKTR entity
/sentBy scheme/external/iso17442
e /trieventActivityReportRetracte
d/header/sentBy http:/ /www.hkicl.com.hk/scheme/hktr | For specifying HKTR Entity ID.
/tr-entity-id
http:/ /www .fpml.org/ext/is09362 For specifying SWIFT BIC of the HKTR entity.
http:/ /www hkicl.com.hk/scheme/cicrn | For specifying “Certificate of Incorporation” (CI)
or “Certificate of Registration” (CR) Number of the
HKTR entity.
http:/ /www.hkicl.com.hk/scheme/hkbr | For specifying Hong Kong Business Registration
n Number of the HKTR entity.
correlationldScheme e /trieventActivityReport/correla | http://www.hkicl.com.hk/scheme/hktr | For specifying the Agent Event Reference.
tionld /agent-event-ref
http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the User Event Reference.
[user-event-ref
http:/ /www hkicl.com.hk/scheme/hktr | For specifying the HKTR Event Reference.
/event-ref
partyldScheme e /trieventActivityReport/party/ | http://www.fpml.org/coding- For specifying Legal Entity Identifier.
partyld scheme/ external/iso17442
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Attribute name Relevant Elements Coding scheme URI Usage Default
http:/ /www.hkicl.com.hk/scheme/hktr | For specifying HKTR Entity ID.
tr-entity-id
http:/ /www .fpml.org/ext/is09362 For specifying SWIFT BIC
http:/ /www .hkicl.com.hk/scheme/cicrn | For specifying “Certificate of Incorporation” (CI)
or “Certificate of Registration” (CR) Number
http:/ /www.hkicl.com.hk/scheme/hkbr | For specifying Hong Kong Business Registration
n Number
http:/ /www .hkicl.com.hk/scheme/hktr | For specifying user defined identifier
/user-defined
http:/ /www .hkicl.com.hk/scheme/hktr | For specifying a masked party ID, for use when
/masked-party-id the counterparty’s identity is not to be disclosed.
http:/ /www .hkicl.com.hk/scheme/hktr | Specifically used to specify the HKTR party.
/hktr
Example use: For specifying the sent-by party in
response message.
http:/ /www.hkicl.com.hk/scheme/hktr | For specifying the Identifier for Central
/ccp-id Counterparty.
http:/ /www.hkicl.com.hk/scheme/hktr | For specifying the Identifier for Confirmation
cp-id Platform.
For a list of its eligible values, please refer to the
“CPldentifier” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
eventStatusScheme e /irieventActivityReportStatus/s | http://www hkicl.com.hk/scheme/hktr | For specifying the current status of event | Y
tatus /reporting/event-status processing.  Applicable  for  relink  or
suppressUncertain events.
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Attribute name Relevant Elements Coding scheme URI Usage Default
For a list of its eligible values, please refer to the
“EventStatus” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
reasonCodeScheme e /eventActivityReportException | http://www hkicl.com.hk/scheme/hktr | For specifying the response code of the individual | Y
/reason/reasonCode /reporting/reason-code request. These are the HKTR-R-specific reason
codes.
currencyScheme ¢ [TradeNotionalChange]/change | http://www.fpml.org/ext/is04217-2001- | The ISO standard 4217 for currency. Y
InNotional Amount/ currency 08-15
¢ [TradeNotionalChange]/outsta For a list of its eligible values, please refer to the
ndingNotional Amount/ currenc “Currency" worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
° etc. (All other “currency” schemes.xIs”.
elements defined in the
document)
contractualDefinitionsSche | e [Trade]/documentation/contra | http://www.fpml.org/coding- The contractual definitions published by ISDA. Y
me ctualDefinitions scheme/ contractual-definitions
For a list of its eligible values, please refer to the
“ContractualDefinitions” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
partyRoleScheme e [Trade]/tradeHeader/partyTra | http://www.hkicl.com.hk/scheme/hktr | The scheme for role published by HKICL. Y
delnformation/relatedParty/rol arty-role
e For a list of its eligible values, please refer to the
“PartyRole” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
unitScheme e [Trade]/tradeHeader/partyTra | http://www.hkicl.com.hk/scheme/hktr | A type describing the unit. Y
deInformation/unit /unit
traderScheme e [Trade]/tradeHeader/partyTra | http://www.hkicl.com.hk/scheme/hktr | A type describing the trader. Y

Version 1.5.3

Page 357



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide

uctionTypeScheme

scheme/ execution-type

For a list of its eligible values, please refer to the
“ExecutionType” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.
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Attribute name Relevant Elements Coding scheme URI Usage Default
delnformation/trader /trader

counterpartyOriginScheme | o [PartyTradeInformation]/tr:cou | http://www hkicl.com.hk/scheme/hktr | A type describing the counterparty origin. Y
nterparytOrigin /counterparty-origin

industrialSectorScheme e [PartyTradeInformation]/tr:iind | http://www.hkicl.com.hk/scheme/hktr | A type describing the industrial sector. Y
ustrialSector /industrial-sector

executionTypeScheme ¢ [PartyTradelnformation]/tr:exe | http://www.fpml.org/coding- For specifying how the trade was executed. Y

executionVenueTypeSche
me

¢ [PartyTradelnformation]/tr:exe
uctionVenueTypeScheme

http:/ /www.fpml.org/coding-
scheme/ execution-venue-type

For specifying where the trade was executed.

For a list of its eligible values, please refer to the
“ExecutionVenueType” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.

collateralizationTypeSche
me

e [PartyTradeInformation]/tr:
collateralizationTypeScheme

http:/ /www.fpml.org/coding-
scheme/ collateral-type

Indication of whether the contract is collateralized
and how.

For a list of its eligible values, please refer to the
“CollateralizationType” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.

verificationMethodScheme

e [PartyTradeInformation]/tr:
verificationMethodScheme

http:/ /www.fpml.org/coding-
scheme/ verification-method

Indicates if the data was electronically verified or
verified by non-electronic means.

For a list of its eligible values, please refer to the
“VerificationMethod” worksheet in the excel
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document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
businessCenterScheme ¢ [Trade]/calculationAgentBusine | http://www.fpml.org/coding- For specifying the business centers in a trade | Y
ssCenter scheme/business-center contract. It simply follows the FpML’s default
® [Swap]/swapStream/resetDate coding scheme.
s/initialFixingDate/businessCe
nters/businessCenter For a list of its eligible values, please refer to the
e FEtc. (All other business center “BusinessCenter” worksheet in the excel
elements defined in the document:
document) “Reporting - Ref - Enumerations and coding
schemes.xls”.
assetClassScheme ¢ [Product]/primaryAssetClass http://www.fpml.org/coding- For specifying the asset class of the product to be
scheme/asset-class presented in this document.
For a list of its eligible values, please refer to the
“ AssetClass” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xIs”.
productldScheme e [Product]/productld http://www.fpml.org/coding- For specifying the product ID prefix of the product
scheme/ external /unique-product- ID to be Universal Product Identifier (UPI).
identifier
http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the product ID prefix of the product
/isda-product-identifier ID to be ISDA.
http:/ /www .hkicl.com.hk/schema/hktr | For specifying the product ID prefix of the product
/ gtr-product-identifier ID to be GTR.
productTypeScheme ¢ [Product]/productType http://www.fpml.org/coding- For specifying a product type code based on the Y
scheme/ product-taxonomy ISDA product taxonomy.
For a list of its eligible values of Product
Taxonomy, please refer to "ProductTaxonomy" as
stipulated in the worksheet of "Reporting - Ref -
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Enumerations and coding schemes.xIs"
floatingRateIndexScheme e [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the floating rate index being used in | Y
nPeriod Amount/calculation/fl | scheme/floating-rate-index the contract. It simply follows the FpML’s default
oatingRateCalculation/floating coding scheme.
RateIndex
e FEtc. For a list of its eligible values, please refer to the
“FloatingRateIndex” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xIs”.
http:/ /www.fpml.org/coding- For specifying the inflation rate index being used
scheme/inflation-index-description in the contract. It simply follows the FpML's
default coding scheme.
For a list of its eligible values, please refer to the
“InflationIndexDescription” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
issuerldScheme e [PartyTradeldentifier]/issuerld | http://www.fpml.org/coding- For specifying the issuer ID of the issuer of UTI or | Y
scheme/ external/cftc/issuer-identifier Prior-UTL
tradeldScheme ¢ [PartyTradeldentifier]/tradeld | http://www hkicl.com.hk/scheme/hktr | For specifying the HKTR-R system assigned trade
/trade-ref identifier.
http:/ /www.hkicl.com.hk/scheme/conf | For specifying the identifying reference assigned to
irmation-platform/trade-ref the trade by the confirmation platform. (reporting
purpose only)
http:/ /www.fpml.org/coding- For specifying the Unique Trade Identifier (UTI).
scheme/external /unique-transaction-
identifier UTI specified by the HKTR only includes the value
of the USI if it exists for the trade. It should be
presented in conformity with the format and
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Attribute name

Relevant Elements

Coding scheme URI

Usage

Default

structure applicable to it.

http:/ /www.hkicl.com.hk/scheme/hktr
/agent-trade-ref

For specifying the Agent Trade Reference.

http:/ /www.hkicl.com.hk/scheme/hktr
/user-trade-ref

For specifying the User Trade Reference.

http:/ /www.hkicl.com.hk/scheme/new
-unique-transaction-identifier

For specifying the new Unique Trade Identifier
(UTTI) for the amendment event.

UTI specified by the HKTR only includes the value
of the USI if it exists for the trade. It should be
presented in conformity with the format and
structure applicable to it.

http:/ /www.hkicl.com.hk/scheme/hktr
/new-user-trade-ref

For specifying the new user trade reference for the
amendment event.

http:/ /www.hkicl.com.hk/scheme/hktr
/new-agent-trade-ref

For specifying the new user agent reference for the
amendment event.

http:/ /www.hkicl.com.hk/scheme/conf
irmation-platform/new-trade-ref

For specifying the new identifying reference
assigned to the trade by the confirmation platform.

http:/ /www.hkicl.com.hk/scheme/prio
r-unique-transaction-identifier

For specifying the Prior Unique Transaction
Identifier (Prior-UTI) (i.e. The value of the USI for
the original trade)

The value of specified UTI should be presented in
conformity with the format and structure
applicable to it.

http:/ /www.hkicl.com.hk/scheme/new
-prior-unique-transaction-identifier

For specifying the new Prior Unique Transaction
Identifier (Prior-UTI) for the amendment event (i.e.
The value of the USI for the original trade)
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The value of specified UTI should be presented in
conformity with the format and structure
applicable to it.
http:/ /www .hkicl.com.hk/scheme/uniq | For specifying the UTI-TID, which is the value of
ue-transaction-identifier-unique-trade-id | the Trade ID (UTI-TID) if a unique Trade ID (UTI-
TID) reportable under the mandatory reporting
requirements in the European Union exists for the
trade. It should be presented in conformity with
the format and structure applicable to it.
http:/ /www.hkicl.com.hk/scheme/new | For specifying the new UTI-TID for the
-unique-transaction-identifier-unique- amendment event, which is the value of the Trade
trade-id ID (UTI-TID) if a unique Trade ID (UTI-TID)
reportable under the mandatory reporting
requirements in the European Union exists for the
trade. It should be presented in conformity with
the format and structure applicable to it.
http:/ /www .hkicl.com.hk/scheme/prio | The value of the UTI-TID for the original trade.
r-unique-transaction-identifier-unique-
trade-id
http:/ /www .hkicl.com.hk/scheme/new | The new value of the UTI-TID for the original
-prior-unique-transaction-identifier- trade for the amendment event.
unique-trade-id
eventldScheme e [PartyEventInformation]/eventl | http://www.hkicl.com.hk/scheme/hktr | For specifying the HKTR-R assigned event
d /event-ref identifier.
http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the Agent Event Reference.
/agent-event-ref
http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the User Event Reference.
[user-event-ref
rateSourcePageScheme ¢ [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the inflation index source being | Y
nPeriod Amount/calculation/in | scheme/inflation-index-source used in the contract. It simply follows the FpML’s
flationRateCalculation/indexSo default coding scheme.
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urce
For a list of its eligible values, please refer to the
“InflationIndexSource” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
mainPublicationScheme e [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the main publication being used in | Y
nPeriod Amount/calculation/in | scheme/inflation-main-publication the contract. It simply follows the FpML’s default
flationRateCalculation/mainPu coding scheme.
blication
For a list of its eligible values, please refer to the
“MainPublication” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
interpolationMethodSchem | e [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the interpolation method being | Y
e nPeriod Amount/calculation/in | scheme/interpolation-method used in the contract. It simply follows the FpML’s
flationRateCalculation/interpol default coding scheme.
ationMethod
For a list of its eligible values, please refer to the
“InterpolationMethod” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xIs”.
settlementRateOptionSche | e [Swap]/swapStream/settlemen | http://www.fpml.org/coding- For specifying the settlement rate option being | Y

me

tProvision/nonDeliverableSettle
ment/settlementRateOption

® [Swap]/swapStream/settlemen
tProvision/nonDeliverableSettle
ment/ priceSourceDisruption/fa
IIbackReferencePrice/ fallbackSe
ttlementRateOption

scheme/ settlement-rate-option

used in the contract. It simply follows the FpML’s
default coding scheme.

For a list of its eligible values, please refer to the
“SettlementRateOption” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.
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settlementMethodScheme | For FX http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the settlement method. It is either | Y

[FxSingleLeg]/tr:fxDeliveryTyp | /settlement-method "Cash" or "Physical".
e
[FxOption]/tr:fxDeliveryType For a list of its eligible values, please refer to the
“SettlementMethod” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
settlementMethodScheme | For IR http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the settlement method. Y
[Swap]/swapStream/settlementPr | /interest-rate-settlement-method
ovision/ tr:settlementMethod For a list of its eligible values, please refer to the
“InterestRateSettlementMethod” worksheet in the
excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
instrumentIldScheme  (for equitySwapTransactionSupple | http://www.fpml.org/spec/2003/instru | For Reuters Instrument Code (RIC)
Equity) ment/returnLeg/underlyer/sin | ment-id-Reuters-RIC
gleUnderlyer/[underlyingAsset | http:/ /www.fpml.org/spec/2002/instru | For International Securities Identification Number
]/instrumentld ment-id-ISIN (ISIN)
equityOptionTransactionSupple | http://www.fpml.org/spec/2002/instru | For =~ Committee =~ on  Uniform  Securities
ment/underlyer/singleUnderly | ment-id-CUSIP Identification Procedures (CUSIP)
er/[underlyingAsset]/instrume | http://www.fpml.org/spec/2002/instru | For London Stock Exchange Daily Official List
ntld ment-id-SEDOL (SEDOL)
varianceSwapTransactionSuppl | http:/ /www.fpml.org/spec/2002/instru | For Bloomberg ticker symbol
ement/ varianceLeg/underlyer/ | ment-id-Bloomberg
singleUnderlyer/[underlyingAs | http://www.fpml.org/spec/2002/instru | For Internal Code
set]/instrumentld ment-id-SingleOther
dividendSwapTransactionSuppl | http://www.fpml.org/spec/2003/instru | For SICC Code
ement/dividendLeg/underlyer | ment-id-Securitiesldentification-SICC-1-0
/singleUnderlyer/[underlying | http://www.fpml.org/spec/2002/instru | For Valoren
Asset]/instrumentld ment-id-valoren
paymentTypeScheme equitySwapTransactionSupple | http://www.hkicl.com.hk/scheme/hktr | For specifying the payment type of additional | Y
ment/additionalPayment/pay | /equity-payment-type payment in equity swap.
mentType
For a list of its eligible values, please refer to the
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Attribute name Relevant Elements Coding scheme URI Usage Default
“EquityPaymentType” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
linkIdScheme e [PartyTradeldentifier]/linkld http:/ /www.hkicl.com.hk/scheme/hktr | For specifying the swap link ID Y
/linkID
countryScheme ¢ [underlyingAsset]/tr:placeOflss | http://www.fpml.org/coding- For specifying the place of issuance or place of | Y
uance scheme/external /iso3166 incorporation.
e /trieventActivityReport/party/
country For a list of its eligible values, please refer to the
“CountryAlpha3” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
masterAgreementTypeSch | e [Trade]/documentation/master | http://www.fpml.org/coding- For specifying the type of master agreement. Y
eme Agreement / masterAgreementT scheme/master-agreement-type
ype For a list of its eligible values, please refer to the
“MasterAgreementType” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
masterAgreementVersionS | e [Trade]/documentation/master | http://www.fpml.org/coding- For specifying the version of master agreement. Y

cheme

Agreement/masterAgreementV
ersion

scheme/master-agreement-version

For a list of its eligible values, please refer to the
“Master AgreementVersion” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.
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A.8 Typical usage of PartyTradeInformation block

Below is an extract of an FpML document (for a Foreign Exchange product) that
shows a typical usage of the block:

<partyTradeInformation xsi:type="tr:PartyTradeInformation">
<partyReference href="tradePartyl"/>
<relatedParty>
<partyReference href="party3"/>
<role>ClearingFirm</role>
</relatedParty>
<relatedParty>
<partyReference href="tradePartyl"/> (1]
<role>PrimeBroker</role>
</relatedParty>
<relatedParty>
<partyReference href="party7"/>
<role>SettlementAgent</role>
</relatedParty>
<timestamps>
<cleared>2012-12-12T08:27:00Z</cleared>
</timestamps>
<intentToClear>true</intentToClear>
<tr:specialTerms>Executed when condition A applies.</tr:specialTerms>
<tr:counterpartyOrigin>HouseAccount</tr:counterpartyOrigin>
<tr:parentOriginator href="party5"/>
<tr:parentCounterparty href="party6"/>
<tr:industrialSector>Corporate</tr:industrialSector>
<tr:referenceBranch>HKP</tr:referenceBranch>
</partyTradeInformation>
<partyTradeInformation xsi:type="tr:PartyTradeInformation">
<partyReference href="tradeParty2"/>
<relatedParty>
<partyReference href="party4"/>
<role>ExecutionAgent</role>
</relatedParty>
<relatedParty>
<partyReference href="tradeParty2"/> o
<role>ExecutingBroker</role>
</relatedParty>
<relatedParty>
<partyReference href="party8"/>
<role>SettlementAgent</role>
</relatedParty>
<tr:industrialSector>Corporate</tr:industrialSector>
<tr:referenceBranch>HKQ</tr:referenceBranch>
</partyTradeInformation>

In the example, there are two partyTradeInformation blocks, one for
“tradeParty1”, which stores the trade information on the “self”’-side of the trade,
and one for “tradeParty2”, which stores the trade information for the
“counterparty”’-side of the trade. In normal cases, more fields should be found in
the partyTradeInformation block for “tradePartyl” than that for “tradeParty2”, as
there should be more information about the “self”’-trade party in the trade.

Note also that for the “relatedParty” block, the “partyReference” is a linkage to
the trade party (See @ above). This is primarily used for the scenario in Foreign
Exchange products where the trade parties are required to be identified as either
Prime Broker or Executing Broker.
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