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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 of 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 fields’ cardinalities and descriptions are
applied. For details on FpML v5.5 support, please refer to “Appendix A - Trade
Submission Through XML Document (Reporting) for FpML 5.5.doc”.

On the other hand, FpML v5.7 supports Credit and Commodity products in this
release.

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:
o Trade Life Cycle Events which covers:
o New Trade
Version 1.5.3 Page 1
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o Amendment
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
A.2.1 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.
Version 1.5.3 Page 2
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A3.2

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.

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.

Version 1.5.3
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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
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 5.7

recommendation:
http://www.fpml.org/spec/fpml-5-7-5-rec-1/

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 O 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:

Version 1.5.3
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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.

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”.
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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

foml: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:

o 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.

. 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)
£
=
- 2
. | £ >
£ | E .
= <
s £ |E |3 5 :
Eligible Sub-Product 2 5 B T z 5 Z
< =} O p=] fa = =]
= o c | g = ,
;S |88 |8 |58 85| alfe| 5 |5a
o — = — (=R 0 — B — — o A~ S —
56 | Te | £E¢ | E¢ | B¢ | TS| ES | 8¢
<l o< | 84| E<S | L4 | =< < B< | 24
2: |5z | S5 | Ex |52 |52 |E2| 52|28
s g E S ES | =T s £ | B8 TS A &
=S |28 |28 |w8 |88 |78 |S58| %58 |85
z & s | el fSa|lgsa|les| ¥alES 8 o
> =] (o = & s & = S = (o9 % (o9 T o o O
zS | <2 | £ |22 | 2SS | O2 ol | 2% |33
Credit Default Swap — Single v v v v v v v v v
Name
Credit Default Swap — Index v v v v v v v v v
Credit Default Swap — Index v v v v v v v v v
Tranche
Commodity Swap (Fixed vs. v v v v v v v v v
Float)
Commodity Swap (Float vs. v v v v v v v v v
Float)
Commodity Swap (Float vs. v v v v v v v v v
Coal)
Commodity Swap (Float vs. v v v v v v v v v
Gas)
Cqmmodlty Swap (Float vs. v v v v v v v v v
Oil)
Comn.lo.dity Swap (Float vs. v v v v v v v v v
Electricity)
Cqmmodity Swap (Fixed vs. v v v v v v v v v
Oil)
Commodity Swap (Fixed vs. v v v v v v v v v
Gas)
Commodity Swap (Fixed vs. v v v v v v v v v
Coal)
Commodity Swap (Fixed vs. v v v 4 v v v v v
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Trade Event - Event Component (Reference)
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(AppendixA.6.1.8)

Electricity)
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Commodity Financial Option

Commodity Physical Option
(Fixed vs. Bullion)

<
<
<
<
<
<
<
<
<

Commodity Physical Option

. v v v v v v v v v
(Fixed vs. Metal)
Commodity Physical Option v v v v v v v v v
(Average vs. Bullion)
Commodity Physical Option v v v v v v v v v
(Average vs. Metal)
Commodity Forward (Fixed v v v v v v v v v
vs. Bullion)
Commodity Forward (Fixed v v v v v v v v v
vs. Metal)
Commodity Forward (Average v v v v v v v v v
vs. Bullion)
Commodity Forward (Average v v v v v v v v v

vs. Metal)

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 eventActivityReport “eventActivityReport”
event (reporting)

Cancellation of Relink | eventActivityReportRetracted ---
event (reporting)

Version 1.5.3 Page 8




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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
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 5.7, please 1.1
uestDocument/ trdoc:r tring (5) FpML messages within the file fill in “5.7”.
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”.
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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 5.7 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

Version 1.5.3

Page 13



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
A43 trdoc:requestDocumentDetails Component
© 3a ReportingReguestMessage.model
o tr.eventActivityReport E_IE}I
[ 1 ReguestDocumentDetails 94." @ =
tr.eventActivityReportRetracted ']ﬂB
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 5.7, Req.
questDocument/ trdo please fill in “5-7”.
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 5.7, Regq.
questDocument/ trdo please fill in “5-7”.
crequestDocumentD
etails/tr:eventActivit
yReportRetracted
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A.4.4 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 the 0.1
String (40) the Agent / Reporting Party for each 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.

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
corporates) 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 /tr:eventActivityReport/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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A.4.5 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.
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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) or 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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A.4.6 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)

,—. = meszageld @

inFepTo B
header =M
= =. MessageHeader model

sertBy |@®
@
]
e serdio @
0.
= oyl @

creationTimestamp |3
—(@)o

expiryTimestamp  |&
implemertsticnSuecification |&
partybessaosotormation |3

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.
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A5 Trade Event Response Document
AS1 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.5.2.

. 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.5.6.
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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

Version 1.5.3 Page 40



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
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

© §a ReportingResponzeMessage. model

[1 ResponseDocumentDetails | 0.125

tr.eventactiviyRepo rtStatus%l@

fpmir-eventactivityReportException ’jﬂ@

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 5.7, the string “5-7” will be returned. Req.
t/trdoc:responseDocumentDeta
ils/tr:eventActivityReportStatus
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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 5.7, the string “5-7” will be returned.

Req.
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A.5.4 eventActivityReportStatus Component
The structure of eventActivityReportStatus block is illustrated in the following
diagram:
© [ fom:Responsemessage (extension base)
@ [ Messzage (extension base)

] |:| 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.6.3.3.7 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)

Version 1.5.3

Page 48



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential

A.5.5 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.

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).

b

nevy Trade

Type MewTrade

!

-
amendment
k_T':.-'pe TradeAmendmentContent

-
termination
\T':.fpe TradeMationalChange

withidraweal

Type Withdrawal

!

guit
Type  Guit

backloading
k_T':.-'pe Backloading

relink

Type Relink

o

suppressUncertain J

\_T':."FIE 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.6.3.3.7 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:bilateralComment | 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.6.3.3.8 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 use 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.
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[] TradeAmendmentContent

Base Type fpmlTradeAmendmentContent

= |:| fpml: TradeAmendmentContent (extension base)

r—-—o@ |:| AbstractEvent (extension base)

trade |(®

= ga AgresmentandEffectiveDates. model

agreementDate
executionDateTime |&)

effectivelate |&

=) L TradeAterationPayment model

;@9 L payment |(&)

(" tradeParty1
\_T*,rpe fpml:PartyReference

(tradeParty2
\_T*,rpe fpml:PartyReference

utiindicator
&
Type x=d:boolean

speciallTermsindicator

Type x=d:boolean

bilateralComments

Type x=d:=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.6.3.3.7 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.6.3.3.8 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 Credit products except Exotic | - changeInNotional Amount

products - outstandingNotional Amount

All supported Commodity products except | - legType

Exotic products - 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.

Please note that since FpML 5.7, the new branch “sizeChange” has been used for
indicating notional change instead of the deprecated
“TradeNotionalChange.model”, because “sizeChange” supports notional changes
or unit changes for multiple legs. The use of this new element under the
supported products is depicted as follows:

Product taxonomy Applicable sizeChange elements for the
product
All supported Credit products - sizeChange[1]/changelnNotional Amount
except Exotic products - sizeChange[1]/outstandingNotional Amount
All supported Commodity - sizeChange[1]/legType
products except Exotic products - sizeChange[1]/changeInNumberOfUnits
- sizeChange[1]/outstandingNumberOfUnits
- sizeChange[2]/legType
- sizeChange[2]/changeInNumberOfUnits
- sizeChange[2]/outstandingNumberOfUnits
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termination

Type TradeNotionalChange

Je-

[] TradeMotionalChange
Base Type fpmlTradeMotionalChange

= |:| fpml:TradeNeoticnalChange (extension base)
= |:| TradeChangeBase (extension baze)

= |:| AbstractEvent (extension base)

@ Lo eventigntifier |@

tradeldentifier

®
originan rade (&
resulnyTrade /I@

= ga AgreementAndEffectiveDates. model

@ agreementDate |
l e]@ executionDateTime (&

effectiveDate |

© gm TradeAterationPayment model

EJ 0.0 pavment &

pricscnange J@

&2

partyEventinformation
o) @
Type PartyEventinformation

(© gm TradeNotionalChange.model

(S @ [] TradelLegSizeChange

The “sizeChange” element in “termination” element can be expanded as follows.
Note that there are customized elements inside this structure. To use these
customized elements, user should override the default TradeLegSizeChange type

with “tr:TradeLegSizeChange” type using the xsi:type declaration.
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= |:| fpmlTradelLegSizeChange (extension baze)
@ gm TradelegNotionalChange.model

notionainzference |(H

&) changelnMotionalamount _@

outstandingMotionalAmount |

2 35 TradelegNumberOfOptiensChange.mrdel

numberQ fOntunsReference |®

=) changelnNumbcrOfOptions _@I

outstandingNumberCfOptions |®

o 3m TradelegNumberOflinitsChange. model

number’ Aini=Reference |@

E}@ changeinNumberOfunits |®

outstandingMumberOfUnits _@'

(o gu TradelegNotionalScheduleChange. medel

nutionalSchaiuleReference |

= changelnNotionclSchedule &

[] TradeLegSizeChange outstandingotionalSchedule |

Base Type fpmlTradelLegSizeChange

2 B TradelegFixedAmountChange. model

knownAmo:ntReference |

= changeinkKnuwnAmount (&

outstandingkKnownAmount J ]

legType
Type CommodityLegTypeEnum
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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.U
section A.6.3.3.7 for details. (1.1)

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

5 / sizeChange - A structure describing a change to the size of a single leg or | 1..U
stream of a trade. (1..2)
For Credit products, there should always be only 1
sizeChange element with the use of the “Notional
Amount” field group.
For Commodity products, there should be 1 to 2
sizeChange elements with the use of the “Number of
Units” field group.

51 /sizeChange changelnNotionalA | -- Either 0.1

mount (/sizeChange/changeInNotional Amount and / or

/sizeChange/ outstandingNotional Amount)

or

(/sizeChange/legType and/or
/sizeChange/changeInNumberOfUnits and/or
/sizeChange/ outstandingNumberOfUnits)

Specifies the fixed amount by which the Notional Amount
changes.

For Credit products, this is the change in notional amount
of Credit Single Name, Credit Index or Credit Index
Tranche.
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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.

511 /sizeChange/changeInNotio | currency Scheme: Currency The currency in which an amount is denominated. 0.1
nal Amount (xsd:normalizedString (3)) (1..1)
/sizeChange/changeInNotio | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultit | Opt.
nalAmount/ 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

512 /sizeChange/changelnNotio | Amount xsd:decimal (20,10) The monetary quantity in currency units for each product. | 0..1
nalAmount (non-negative) (1.1)

52 /sizeChange outstandingNotional | --- Either 0.1

Amount (/sizeChange/changeInNotional Amount and / or (1.1)

/sizeChange/ outstandingNotional Amount)

or

(/sizeChange/legType and/or
/sizeChange/changeInNumberOfUnits and/ or
/sizeChange/ outstandingNumberOfUnits)

Specifies the Notional Amount after the Change, if
applicable.

For Credit products, this is the outstanding notional
amount of Credit Single Name, Credit Index or Credit
Index Tranche.

Note that the currency in changeInNotionalAmount
element and that in outstandingNotionalAmount element
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Field Field location (with root Field name Data Type Description Card.
Reference being the

Number “TradeNotionalChange”-
typed element)

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

521 /sizeChange/outstandingNot | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ional Amount (xsd:normalizedString (3)) (1.1)
/sizeChange/outstandingNot | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultit | Opt.
ional 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 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

522 /sizeChange/outstandingNot | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
ional Amount (non-negative) (1..1)

53 /sizeChange changeInNumberOf | xsd:decimal (20,10) Either 0.1

Units (non-negative) (/sizeChange/changeInNotional Amount and / or
/sizeChange/ outstandingNotional Amount)
or
(/sizeChange/legType and/or
/sizeChange/changeInNumberOfUnits and/or
/sizeChange/ outstandingNumberOfUnits)
Specifies the change in number of units/quantities of the
Commodity Leg as specified in the tr:legType element.
54 /sizeChange outstandingNumber | xsd:decimal (20,10) Either 0.1
OfUnits (non-negative) (/sizeChange/changeInNotional Amount and / or (1.1)
/sizeChange/ outstandingNotional Amount)
or
(/sizeChange/legType and/or
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-

typed element)

/sizeChange/changeInNumberOfUnits and/or
/sizeChange/ outstandingNumberOfUnits)

Specifieds the outstanding number of units or quantities of
the Commodity Leg as specified in the tr:legType element.

55 /sizeChange trilegType Enumerated type: Either 0.1
commodityLegType (/sizeChange/changeInNotional Amount and / or
/sizeChange/ outstandingNotional Amount)
or

(/sizeChange/legType and/or
/sizeChange/changenNumberOfUnits and/ or
/sizeChange/ outstandingNumberOfUnits)

Specifies the leg type of a Commodity product, if
applicable, by which the Number of Units changes.

6 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a 1.1
ation Refer to section A.6.3.3.8 for | trade party.
details.
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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.
[ withdrawal
Base Type | fpmlWithdrawal
= |:| fpmlWithdrawal (extenzion base)
partyTradeldentifier &
effectirevate |
E‘J requesicdiction &
LELE — |®
withdrawal —#
Type Withdrawal 0.0 reporiingPegime ,5@
partyEventin formation
Type PartyEventinformation
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.6.3.3.7 for details. (1.1)
2 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a | 1..1
ation Refer to section A.6.3.3.8 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.6.3.3.7 for details.
2 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a trade | 1..1
ation Refer to section A.6.3.3.8 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.6.3.3.7 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.6.3.3.8 for | party.

details.
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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.6.3.3.7 for details. | by using each party's HKTR trade reference.
2 / trirelinkTo Tradeldentifier. Refer to 0.1 1D
section A.6.3.3.7 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.6.3.3.8 for | for a trade party.
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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.6.3.3.7 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.6.3.3.8 for
details.

a trade party.
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A.6.2 Reporting - Trade

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

S [ Trade

I,-—'—*Er} attributes

tradeHeader |(®
product 1
[

otherfa~y"ayment |

0.
trade o * brokerPartyReference |(®
Type Trade

(©) g CalculationAgent.model

calculationdgent |3

calculationAgentBusinessCenter (&

determininararty (3
barrierDeterminationAgent |3
L hedning arty |®

collateral |(®

documentation |

gover mingLaw |3
0.2

allorclinns |3

appiovals @

Version 1.5.3 Page 77



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential

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

& [ ] TradeHeader

partyTradeldentifier J@

partyTradelnformation }EE!

tradeHeader E!l.E! originat-g-ackage |®

tradeDate |
radelate |2

clesr z¢ate j@

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.
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[l PartyTradelnformation

Base Type fpmlPartyTradelnformation

[S] |:| fpml:PartyTradelnformation (extension base)

r—.@

© 3a PartyAndAccountReferences.model

partyReference |@®

accouniPafzence |

relatedParty |®

repurtingRule J@

descriniiuu@

mt_Jo
relateosuznessUnit J@
relaecorson 1@
isAccuurtngredge |®
camgory |®
raser JO
executionDateTime |@
timestamps |®
iﬂtentT:A!!acate_/]@
allocatisn~tatus @
intentToClear |®
cleariizStatus |@®
collateralizationType &

cnllater:l!"amnly ®

reportizgTagime J@

endUscrEv. eption /j@

G
endUserEacrptonTeciaration J@

nonStaudzrgierms |

oftidacztenice |

largeSizsTrade |®

ex&ct.ti:nTyp&J@

execuiart e ueType /]@

verificationMethod |®

confinsatnniietnod /]@

compres==iirade |@
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speciallTerms.

Type xsd:string

cleared

Type xsd:boolean

counterpartyCrigin
Type CounterpartyQrigin

parentOriginator

Type fpmlPartyReference

parentCounterparty
Type fpmlPartyReference

industrialSector

Type

IndustrialSector

clearingExemption

Type xsd:boolean

referenceBranch

Type xsd:string

maintenancelargin

Type fpml:NonMegativeMoney

variationiargin

Type fpmiNonMegativeMoney

priceNotation

Type PriceMotation

remarks1

Type xsd:normalizedString

remarksz2

Type xsd:normalizedString

COMpression

Type xsd.boolean

offshoreCurrencyindicator

Type xsd:normalizedString
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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@—.@ & [ PaymentDetail

= |:| PaymentBase (extension base)

(O] sttributes

paymentDetail |

[] Colateral paymenitate |©

'9 - paymentRule |®
L @o—@o T

paymentAmount J@

Base Type fpmlCollateral

linkedind denta t
@ e O——® [] fomlindependentAmount
Type fpmlindependentdmount

Version 1.5.3 Page 82



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential

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.

S |:| fpml.Documentation (extension base)

© [ MasterAgreement

0.0

masiersoracmentdd |®
masteragreementType |®

masteragreementVersion /]@

masterAgreement 949

masterAgreementDate |3

© [] MWasterConfirmation

masterConfirmationType (@
masterConfirmationDate &
e—. ©

masterConfirmationAnnexDate /]@

masterConfirmation

masterLonirmzisnannexType /]@

brokerznfirmation @&

L contractualDefinitions |&
0.ea
conraciuaMermeSupplement &
© [] ContractualMatrix
matrixType |@
_
[] Documentation o e . -
el | i Do Gmentaton contractualMatrix | Q] puhur‘.:t:anUate_/]@
maiTerm |®
credit&iupg»:r:‘«gr&&m&y@
0.
. attachrent |@

masterSupplementDate
@0 o
Type xs=d.date
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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.6.3.3.7 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.6.3.3.7 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.

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

ConfirmationPlatform

“ConfirmationPlatform" means the code of the platform
through which, or the manner in which, the trade was
confirmed This role is mandatory to be provided.

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

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

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

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.

SettlementAgent
“SettlementAgent” indicates whether the trade party is a

settlement agent. Party acting as this role can be a party
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
ormation/relatedParty/role

@partyRoleScheme

xsd:anyURI

A type describing a role played by a party in one or more
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/hkir/party-role

Opt.

1.2.3

/tradeHeader/partyTradelnf
ormation

unit

xsd:normalizedString(63)

The location of the trading desk responsible for the
decision of entering into the transaction.

0.U
(0.1)
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
/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/partyTradelnf | 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
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
126.1 /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/partyTradelnf | 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
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
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/partyTradelnf | collateralizationType Scheme: Indication of whether the contract is collateralized and 0.1
ormation CollateralizationType how.
(xsd:normalizedString(255))
/tradeHeader/partyTradelnf | @collateralizationTypeS | xsd:anyURI A type describing the collateralization type. Opt.
ormation/collateralizationTy | cheme
pe Simply ignored by HKTR-R system. Always use the
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/partyTradeInf | @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.
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
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
1.2.13 /tradeHeader/partyTradelnf | tr:parentOriginator Reference Parent Originator. 0.1
ormation
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Req.
ormation/ tr:parentOriginato
r
1.2.14 /tradeHeader/partyTradelnf | tr:parentCounterparty Reference Parent Counterparty. 0.1
ormation
/tradeHeader/partyTradeInf | @href xsd:IDREF Reference to a party. Req.
ormation/ tr:parentCounterp
arty
1215 /tradeHeader/partyTradelnf | tr:iindustrialSector Scheme: IndustrialSector If this field is located in the partyTradeInformation block 1.1*
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 | @industrialSectorSchem | xsd:anyURI A type describing the industrial sector. Opt.
ormation/ tr:iindustrialSector | e
Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk /scheme/hktr/industrial-sector
1.2.16 /tradeHeader/partyTradelnf | tr:clearingExemption xsd:boolean Indicates whether one or more counterparties to the 0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number
ormation contract transaction exempted from clearing

1217 /tradeHeader/partyTradelnf | tr:referenceBranch xsd:string(255) For field within trade party’s partyTradeInformation 0..1*
ormation 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.

1218 /tradeHeader/partyTradelnf | trmaintenanceMargin - The maintenance margin requirement that has been 0.1
ormation required by the parties.

12181 /tradeHeader/partyTradeInf | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ormation/ tr:maintenanceMa (xsd:normalizedString (3)) (1..1)
rgin
/tradeHeader/partyTradeInf | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | 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.org/ext/is04217-2001-08-15

1.218.2 /tradeHeader/partyTradelnf | 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
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number
ormation transaction to market.

12191 /tradeHeader/partyTradelnf | 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.

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

1.219.2 /tradeHeader/partyTradeInf | 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
ormation

1.2.20.1 /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.

1221 /tradeHeader/partyTradelnf | trrremarksl xsd:normalizedString(255) Remarks 1. 0.1
ormation

1.2.22 /tradeHeader/partyTradeInf | triremarks?2 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
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
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).
1.3 /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. Reg.
5 / calculationAgent -— Either “/calculationAgent” or 0.1
“ / calculationAgentBusinessCenter”, or both.
The ISDA calculation agent responsible for performing
duties as defined in the applicable product definitions.
51 /calculationAgent calculationAgentPartyR | Reference Either 0.U
eference “/calculationAgent/ calculationAgentPartyReference” or (1.2)
“/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 | @href xsd:IDREF Reference to a party. Regq.
nAgentPartyReference
52 /calculationAgent calculationAgentParty Enumerated type: Either 0.1
calculationAgentParty “/calculationAgent/ calculationAgentPartyReference” or
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
“/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.
6 / calculationAgentBusines | Scheme: BusinessCenter Either “/calculationAgent” or 0.1
sCenter (xsd:normalizedString(63)) “ / 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
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 / collateral - Defines collateral obligations of a Party 0.1
71 /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.
711 /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
713 /collateral/independentAm | paymentDetail - A container element allowing a schedule of payments 0.U
ount associated with the Independent Amount. (0..1)
7131 /collateral/independentAm | paymentAmount - Either 0.1

Version 1.5.3

Page 93



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number
ount/paymentDetail / collateral /independentAmount/ paymentDetail / paymen

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A fixed payment amount.

71311 /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:anyURI The code representation of a currency or fund. By defaultit | Opt.
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

71312 /collateral/independentAm | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
ount/ paymentDetail/ payme (1.1)
ntAmount

7132 /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.
713.21 /collateral/independentAm | paymentPercent xsd:decimal (1,7) A percentage of the notional amount. 0.1(1.1)
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Field Field location (Relative to Field name Data Type Description Card.
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Number
ount/paymentDetail/ payme
ntRule A percentage of 5% would be represented as 0.05.

72 /collateral trilinkedIndependentA | --- The amount of linked collateral. 0.1

mount

721 /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
/payerPartyReference

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

7231 /collateral/ tr:linkedIndepen | paymentAmount - Either 0.1
dentAmount/paymentDetail / collateral /independentAmount/ paymentDetail / paymen

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A fixed payment amount.

72311 /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 default it | 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.

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

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

72312 /collateral /tr:linkedIndepen | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
dentAmount/ paymentDetail (1.1)
/paymentAmount
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7232 /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.
72321 /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.
8 / 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.
8.1 /documentation masterAgreement - The agreement executed between the parties and intended | 0..1
to govern all OTC derivatives transactions between those
parties.
811 /documentation/masterAgr | masterAgreementType | Scheme: The agreement executed between the parties and intended | 0..1
eement MasterAgreementType 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
812 /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
813 /documentation/masterAgr | masterAgreementDate xsd:date The date on which the master agreement was signed. 0.1
eement
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8.2 /documentation masterConfirmation - The agreement executed between the parties and intended | 0..1
to govern all OTC derivatives transactions between those
parties.

This field is applicable to Credit products only.
8.21 /documentation/masterCon | masterConfirmationTyp | Scheme: The type of master confirmation executed between the 0.1
firmation e MasterConfirmationType parties.
(xsd:normalizedString(80))
/documentation/masterCon | @masterConfirmationTy | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
firmation/masterConfirmati | peScheme default value:
onType http:/ /www . fpml.org/coding-scheme/master-
confirmation-type
822 /documentation/masterCon | masterConfirmationDat | xsd:date The date of the confirmation executed between the parties 0.1
firmation e and intended to govern all relevant transactions between
those parties.
823 /documentation/masterCon | masterConfirmationAnn | xsd:date The date that an annex to the master confirmation was 0.1
firmation exDate executed between the parties.
This field is applicable to Credit Default Swap - Single
Name product. Not allowed otherwise.

8.3 /documentation contractualMatrix A reference to a contractual matrix of elected terms/values | 0.U
(such as those published by ISDA) that shall be deemed to | (0..1)
apply to the trade. The applicable matrix is identified by
reference to a name and optionally a publication date.

This field is applicable to Credit products only.
831 /documentation/contractual | matrixType Scheme: MatrixType Identifies the form of applicable matrix. 0.1
Matrix (xsd:normalizedString(50))
/documentation/contractual | @matrixTypeScheme xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
Matrix/matrixType default value:
http:/ /www.fpml.org/coding-scheme /matrix-type
8.4 /documentation contractualDefinitions Scheme: The definitions such as those published by ISDA that will 0.U
ContractualDefinitions define the terms of the trade. (0..5)

Version 1.5.3

Page 97



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
(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
8.5 /documentation trrmasterSupplementDat | xsd:date The date on which the master supplement was signed. 0.1
@
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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 - Credit
A.6.3.1.1 Reporting — Credit Default Swap

A simplified representation of selected FpML elements for the
“creditDefaultSwap” element is briefly illustrated as below.

[ creditDefautSwap
Base Type | Product

& [] Product (extension base)

I,-—'—'—'@ attributes

© Ba Productmodel

primaryAssetClass |3
seconday.* s~etClass |3

productType |@

@e ..

productid | &

assciClass |(D

0.2
embeddedOptionType |

generallerms

Type GeneralTerms

creditDefaultSwap
feelLeg

Type CreditDefaultSwap

Type Feeleg

. © 0..m protectionTerms

Type ProtectionTerms

cashSettlementTerms
Type CashSettlementTerms

0.2

physicalSettlementTerms
Type PhysicalSettlementTerms

® Substitution Group
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The “generalTerms” element in “creditDefaultSwap” element can be expanded as

follows:

generallTerms

Type GeneralTerms

& [] GeneralTerms

——@o

0.ea

effectiveDate
Type Adjustia bleDateEJ

scheduledTerminationDate:
Type AdjustableDate?

J@

(=) gm BuyerSeller.model
buyerPartyReference |(®
buyerArc.ur:Reference __-@

sellerPartyReference |(®

sellerdrcounileference |3

dateadjustments J

Tvpe dusinezsDayAdgjustments

-
referenceinformation

kT',rp-e Referencelnfo rmatiun]

f . .
indexReferencelnformation

IndexReferenceinformatio n}

kType

'f .
basketkefzrencelnformstion

Typr OJasketReferencein{crmation

Jo

additionalTerm
Type Additiona H’ermJ

supctitution
®
Typz xsdbooizan

modivedEquityDeivery J

xsd boolean

Tvp=
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The “referencelnformation” element in “generalTerms” element can be expanded
as follows:

@ [ LegakEntity

® attributes

referenceEntity
Type LegalEntity entityName |@&
@o—@p .~
- entityid J@

@ [ ReferenceObligation

convertibleBond 1(®
El
mortgage 1@
(mortpage X

iji

prin:arvOblige.

Tvre Legaicntity
@ ——
1,00 | referenceObligation o o \ primary MbligerReferance ]@
Type ReferenceObligation . Type _egalEntityRe2rence
guasantor
| [l Referenceln formation I@—.@ 0.2
guaran.>rReferen-z
Tyrz  LegalEntityReierence
®e | |
stanuar*Reference0riganon ®

Type x=a boolean J
nokeferenceMaliyation ®
Type xsd:boolean
unknov. ~ReferenceCtigation ®
Type x=d:boolean

alisoarantees

i

Tvae Legaltntity

®
Tyr2 xsd:boci=an
refcrencePrics

_—

Tvee  xsd:decimal
refcrencePolicy

@
Tyrz xsd:boc!=an
securedList

®

Tyrz xsd:boci=an
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The “bond” element in “referenceObligation” element can be expanded as
follows. Note that as there are customized elements inside the structure, user
should override the default Bond type (the type of “bond” element) with
“tr:Bond” type using the xsi:type declaration.

= D fpml:Bond (extension base)
= |:| UnderlyingAszet (extension baze)
= D identifiedAzset (extension base)

2 [ ] Asset (extension base)

I,-—'—-—'—-—*@ attributes

L instrumentid &
N

description @
currsncy |3
e

exchzaceld J@
——(@)o

clearsnccSyatem |
derin¥on @
(2 B FixedincomeSecurityContent. model

imareame |®

issuerPa hyCeference |®

sericry |3
[ Bond
5o [ —&e
Base Type fpmlBond I 1)

couruaPate |3

matiy |3

l .@' part e &
face2ount |@

(O @a BondCalculation.model

pavmenirrezuency @
@

dayCnuziFraction |

place0flssuance
@0 :
Type fpmlCountryCode
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The

“convertibleBond”

element in “referenceObligation”

element can be

expanded as follows. Note that as there are customized elements inside the
structure, user should override the default ConvertibleBond type (the type of
“convertibleBond” element) with “tr:ConvertibleBond” type using the xsi:type

declaration.

[] convertibleBond
Base Type fpmlConvertibleBond

= |:| fpml:CenvertibleBond (extension base)
© [] Bond (extension base)
(] |:| UnderlyingAsset (extension base)
© [ ] Wentifiedsset (extension base)
© [ ] Asset(extension base)

attributes

—

L @o

instrumentid |@®

description |®
bt il

cu ey ,I®

exchangeld |@

@

clearanzeSy=tem |@

dernicon @

(O 3. FixedincomeSecurityContent. mudel

I issue.lame ]@
ls-suerl—'ﬂrt,'lemrence j @

seniusity @
@ councsTvpe |2

coupLrHate |(®

maiucty |®

perystie |@

facefomount |®

BondCalculation. model

e.

underr- n.-quity J@

paymenttraquency |®

dayCocsiSraction (&
@
—(@)o

reden-tinDate )@

placeCflssuance
Type fpml:CountryCode
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The “mortgage” element in “referenceObligation” element can be expanded as
follows. Note that as there are customized elements inside the structure, user
should override the default Mortgage type (the type of “mortgage” element) with

“tr:Mortgage” type using the x

si:type declaration.

= |:| fpml:Mortgage (extension base)

(] |:| Underlying&sset (extension base)

= |:| ldentifiedAsset (extension base)

Q

———®

(@

[] Mortgage
Base Type fpmlMortgage

9

[] Asset (extension base)

attricutes

instrumentid |®

description (&
b bl

curency @

exchongeld J@
clearanccRystem )@

dernion J@

I “insiner )@
insure: e ‘srence insureste iarence ﬂrence

O Ba FixedincomeSecurityContent. mudel

I issuc, Mame j @
iszuerke| L,F{aferenceJ O]

senivty (@

— @

conpuwiTvoe |
conpwiRate |3

metr ity |@
BondCalculation. model

© Ea

payment aquency |@®

—@)o

@

origingaiPrinsiramount J@

dayCoun:Fiaction |®

pusi  |®

secior |@®
tranche J@

placeCflssuance
Type fpmlCountryCode
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The “loan” element in “referenceObligation” element can be expanded as follows.
Note that as there are customized elements inside the structure, user should
override the default Loan type (the type of “loan” element) with “tr:Loan” type
using the xsi:type declaration.

[ Loan

Baze Type

fpml:Loan

= |:| fpml:Loan (extension base)
= |:| UnderlyingAsset (extension base)
O [] MentifiedAsset (extension base)
3 [] Asset (extension base)

attributes

r—'—'—'—'—'@'
L& instrumentid @
—.B‘
description |
CUnEnCy JG—}
excrangeld JE}
——(&#)o

cleararoo System ,I ]

definition J:E:

0..00

lier: @

facizy:ype |®

bonuwer J&

borrow=riererence JE-}

E,

maturity @

creditiore :;rn&ntDatejl ]

tran.che JG}

placeOflzsuance
Type

—#)o

fpml:.CountryCode
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The “indexReferencelnformation” element in “generalTerms” element can be
expanded as follows. Note that as there are customized elements inside the
structure, user should override the default IndexReferencelnformation type (the

type of

“indexReferencelnformation”

element) with

“tr:IndexReferenceInformation” type using the xsi:type declaration.

[S] |:| fpmlindexReferenceinformation (extension base)

a

—@®

ttributes

indexName (&
—&@)o

indexid |

indexeries J@
indexan; s ersion /l@
index4nrexDate J@
indexans2xsource ,.IG)

excludedr=fz en ceEnt'rtyJ@

[] IndexReferencelnformation

Base Type fpmlindexReferencelnformation

—@)o

© [] Tranche

tranche ]94@

[SRF |

settledEntityMatrix '6—.6

placeOflssuance
Type fpmlCountryCode

attachmentPoint |&
exhaustionPoint (&

incu rredRc-‘l:'.':r:aApplicablU@

SettledEntityMatrix

matrinZource /l@

publicationDate |(®
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The “feelLeg” element in “creditDefaultSwap” element can be expanded as

follows:

© [ Leg (extension base)

(—’—‘@ attributes

initialPayment

Type InitialPayment

[] Feeleg
Base Type Leg

0..sa | =singlePayment
S] o
Type SinglePayment

periodicPayment

Type PeriodicPayment

maretFixedRoie

Tyrz xsd:oecimal

paymentDelay
Tyrs  xsd:boc'=an
initPoints

Tyrz xsd:oecimal

marketlrice

Tyr=  wonNegativececimal

quotaticnStyle
Typs  duotationStyizEnum

[ initialPayment

Base Type PaymentBase

= |:| PaymentBaze (extension baze)

e

,

attributes

© §a PayerReceiver.model

payerPartyReference |(®

payerscroontPeterence |®

@)o

receiverPartyReference |®

receve Artoc-tRererence |3

adjustablePaymentDate ®
Type xsd.date
adjustedPaymentCate

Twre xsd.date

paymentAmount
@
Type Money

[ singlePayment
S}

Base Type PaymentBase

(&) |:| PaymentBase (extension base)

@

@)o

attributes

adjustablePaymentDate ®
Type ==zd:date

agustedPaymentlate ®
Tynz =zd:date J

fixedAmount
®
Type Money
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The “periodicPayment” element in “feel.eg” element can be expanded as follows:

(] |:| PaymentBaze (extension base)

~—T@ attributes
© [ Period
@ attributes
paymentFreguency
Type Period perindMultiplier |
(#)e
perind |
PeriodicPayment
u :-r A firsiPeriodStartCate
Base Type PaymentBase T v

Tvp=

OL

roliCon

firsiPavmentlrate

Type xsddaiz

lastHegularPavmzntUate

Tvre =x=zd.date

2ntion

HollConvenuorSnum

,_[

fiecdAmzunt
@
Type Muney
@ [] Fixed4mountCalculation

calculztionAmourt

3 @
Type  Calculationsmount

0..e0

fixedAmountCalculation

fixedRate
: : e—. o _ ©
Type FixedAmountCalculation Type FixedRate

dayCuuntFraction

Tyr=  OayCounttaction

J@

adjuste 2PavmentDatez

Type AdjustedPaymeitDates
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The “protectionTerms” element in “creditDefaultSwap” element can be expanded

as follows:
(—‘@) attributes

calculationAmount

Type Money

[ ProtectionTerms |24

creditEvents
Type CreditEvents

obagations

Tyr-e Obligatizns

floatingmountEventz

© [ CreditEvents

(—’—‘G‘) attributes

bans ruarcy J@

failur=Tnray @

failureT.- %8 “rincipal J@
failureT<"a Literest )@
obligatic~Derault J@
obligatic= & Zeleratio n_) @
repudiai-n*sratoriu m_) @

& [ Restructuring

applicable |®

@ restruricseniype |
restructuring @4—.6

multiplenalt=rC ligation J@

Fuvern ment:!!.‘lh:rventiunj @
gistressed RotinasJown grade_) @
maturity Cension |

wirn-:d-vwn J@

i_mplled‘.‘,’rieduw U@

detault” ~g - ement J@

creatE.zath utice_) ®

Type FioatingAmounttvents
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The “cashSettlementTerms” element in “creditDefaultSwap” element can be
expanded as follows:

[] cashSettlementTerms

Basze Type SettlementTerms

= |:| SettlementTerms (extenzion base)

(-—-—'—*Er} attributes

—.E: settlementCurrency Jlt?_r}

valuatinnDate J

Tyre WaluationDate

valuatiznTime J

Type BusinezsCenizrTime

Type CuotationRaterTypeFnum

quotatiznMethod
cashSettlementTerms J@
Type CashSettlementTerms

quotationAmsunt

Tvoe Money

minimumCuotation Arount J

Type Honey

0. | dealsr ‘

Tvpe x=d:siring
cashSettlementBusinesstays

~——(@)o * o
Type =d:nonNegativelnteger

(C) Ba FixedRecovery.model

casnsattlement Ainount
Twpz Koney

recoveryFactor ]

Typ=2 RestrictedPercanrtage

fiedSettliement
Twgz x=d.bocizan J

accruedinterest J

Tvpe x=d:bowzan

wvalumieniethod
Type “auationMeihadEnu mJ
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The “physicalSettlementTerms” element in “creditDefaultSwap” element can be
expanded as follows:

[] PhysicalSettlementTerms

Baze Type | SettlemenifTerms

() |:| SettlementTerms (extension base)

I,-—'—'—*E! attributes

‘. [ settlementCurrency J@

[ physicalSettiementTerms ] physical2attementPeric.
Type PhysicalSettlementTerms Tvpe  PhysicalSettleme:tPeriod J
delverableObligatinnz
Tvp= Delwerablenniig:tinnsJ@
&)
eSCTOW

Tvpe xsd:booiaan

sptydusinassDaySettementCap
Tyoe =sd:boolean J
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Below are the detailed element descriptions for the “creditDefaultSwap” element (which are used for all Credit Default Swap products):

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.
For Credit products, the field cardinality required is (1..1).
The cardinality is written as (1..2) because this field is shared

commodity products where two productType elements are
required.

/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-

Opt.
(Req)
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Reference | /trade/product)
Number
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 / embeddedOptionType | Scheme: Describes the type of any embedded optionality in the 0.2
EmbeddedOptionType transaction that might not otherwise be apparent. Can be 0.1)
(xsd:normalizedString(40)) | used to represent embedded optionality such as early
termination provisions, extendible provisions, or cancelable
provisions, etc., where applicable.
5 / generalTerms - This element contains all the data that appears in the section | 0..1
entitled "1. General Terms" in the 2003 ISDA Credit (1.1)
Derivatives Confirmation.
5.1 / generalTerms effectiveDate AdjustableDate2 (Refer to The first day of the term of the trade. 0.1
section A.6.3.3.2 for details). (1.1)
52 / generalTerms scheduledTerminationD | AdjustableDate2 (Refer to The scheduled date on which the credit protection will 0.1
ate section A.6.3.3.2 for details). | lapse. (1.1)
53 / generalTerms buyerPartyReference Reference A reference to the Buyer of the transaction. 0.1
This is required for all Credit products.
/generalTerms/buyerPartyR | @href xsd:IDREF Reference to a party. Req.
eference
54 / generalTerms sellerPartyReference Reference A reference to the Seller of the transaction. 0.1
This is required for all Credit products.
/generalTerms/buyerPartyR | @href xsd:IDREF Reference to a party. Req.
eference
55 /generalTerms referencelnformation - This element contains all the terms relevant to defining the 0.1

Version 1.5.3

Page 113



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
reference entity and reference obligation(s).
This is required for Credit Default Swap - Single Name
products; otherwise not allowed.
551 /generalTerms/referencelnf | referenceEntity - Reference Entity means the corporate or sovereign entity on | 0..1
ormation which you are buying or selling protection and any (1.1
successor that assumes all or substantially all of its
contractual and other obligations.
5511 /generalTerms/referencelnf | entityName xsd:normalizedString(255) Name of the reference entity, if applicable. 0.1
ormation/ referenceEntity
This is required if entity Id is not populated.
/generalTerms/referencelnf | @entityNameScheme xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
ormation/referenceEntity/e default value:
ntityName http:/ /www.fpml.org/coding-scheme/external/ entity-
name-RED-1-0
5512 /generalTerms/referencelnf | entityld xsd:normalizedString(100) Identification code of the reference entity, if applicable. 0.U
ormation/referenceEntity (0..1)
/generalTerms/referencelnf | @entityldScheme xsd:anyURI ID Type of Reference Entity means the type of identification | Opt.
ormation/referenceEntity/e code used to identify the Reference Entity. (Req.)
ntityld
To specify RED entity code, one may use the following
coding scheme:
http:/ /www . fpml.org/coding-scheme/external / entity-id-
RED-1-0
To specify Bloomberg entity code, one may use the
following coding scheme:
http:/ /www.fpml.org/spec/2003/entity-id-Bloomberg
552 /generalTerms/referencelnf | referenceObligation - The Reference Obligation is a financial instrument that is 0.U
ormation either issued or guaranteed by the reference entity. It serves | (0..1)
to clarify the precise reference entity protection is being
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)

Number

offered upon, and its legal position with regard to other
related firms (parents/subsidiaries).

The elements directly under this field (e.g. bond, convertible
bond, mortgage and loan) are the asset types supported,
which means the type of underlying asset of the transaction,
if applicable.

5521 /generalTerms/referencelnf | bond - Either 0.1
ormation/ referenceObligatio generalTerms/referencelnformation/referenceObligation/b
n ond or

generalTerms/referencelnformation/referenceObligation/c
onvertibleBond or

general Terms/referencelnformation/referenceObligation/
mortgage or

general Terms/referencelnformation/referenceObligation/1
oan

Identifies the underlying asset when it is a series or a class of
bonds.

55211 /generalTerms/referencelnf | instrumentld xsd:normalizedString (100) | Identification code of the underlying asset, if applicable. 0.U
ormation/ referenceObligatio (1.1)
n/bond
/generalTerms/referencelnf | @instrumentldScheme xsd:anyURI Type of identification code of the underlying asset, if Regq.

ormation/referenceObligatio
n/bond/instrumentld

applicable.

To specify the instrument ID type “RED”, one may use the
following coding scheme:

http:/ /www.fpml.org/coding-

scheme/ external /instrument-id-RED-pair-1-0

To specify the instrument ID type “ISIN”, one may use the
following coding scheme:
http:/ /www.fpml.org/spec/2002/instrument-id-ISIN

To specify the instrument ID type “CUSIP”, one may use the
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following coding scheme:
http:/ /www.fpml.org/spec/2002/instrument-id-CUSIP
To specify the instrument ID type “SEDOL”, one may use
the following coding scheme:
http://www.fpml.org/spec/2002/instrument-id-SEDOL
To specify the instrument ID type “Bloomberg”, one may
use the following coding scheme:
http:/ /www.fpml.org/spec/2002/instrument-id-
Bloomberg
55212 /generalTerms/referencelnf | description xsd:string(255) Name of the underlying asset. 0.1
ormation/ referenceObligatio
n/bond
55213 /generalTerms/referencelnf | tr:placeOflssuance Scheme: Country Alpha3 The place of incorporation of the underlying asset, if 0.1
ormation/referenceObligatio (xsd:normalizedString(3)) applicable.
n/bond
/generalTerms/referencelnf | @countryScheme xsd:any URI The code representation of a country or an area of special | Opt.
ormation/referenceObligatio sovereignty. By default it is a valid 3 character country code
n/bond/ tr:placeOflssuance 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
5522 /generalTerms/referencelnf | convertibleBond - Either 0.1
ormation/referenceObligatio generalTerms/referencelnformation/referenceObligation/b
n ond or

general Terms/referencelnformation/referenceObligation/c
onvertibleBond or

general Terms/referencelnformation/referenceObligation/
mortgage or
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generalTerms/referencelnformation/referenceObligation/1
oan
Identifies the underlying asset when it is a convertible bond.
55221 /generalTerms/referencelnf | instrumentld xsd:normalizedString (100) | Identification code of the underlying asset, if applicable. 0.U
ormation/ referenceObligatio (1.1)
n/convertibleBond
/generalTerms/referencelnf | @instrumentldScheme xsd:any URI Type of identification code of the underlying asset, if Req.
ormation/ referenceObligatio applicable.
n/convertibleBond/instrum
entld To specify the instrument ID type “RED”, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-
scheme/ external /instrument-id-RED-pair-1-0
To specify the instrument ID type “ISIN”, one may use the
following coding scheme:
http:/ /www.fpml.org/spec/2002/instrument-id-ISIN
To specify the instrument ID type “CUSIP”, one may use the
following coding scheme:
http:/ /www .fpml.org/spec/2002/instrument-id-CUSIP
To specify the instrument ID type “SEDOL”, one may use
the following coding scheme:
http:/ /www .fpml.org/spec/2002/instrument-id-SEDOL
To specify the instrument ID type “Bloomberg”, one may
use the following coding scheme:
http:/ /www . fpml.org/spec/2002/instrument-id-
Bloomberg
55222 /generalTerms/referencelnf | description xsd:string(255) Name of the underlying asset. 0.1
ormation/referenceObligatio
n/convertibleBond
515120203 /generalTerms/referencelnf | tr:placeOflssuance Scheme: CountryAlpha3 The place of incorporation of the underlying asset, if 0.1

ormation/referenceObligatio

(xsd:normalizedString(3))

applicable.
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n/convertibleBond
/generalTerms/referencelnf | @countryScheme xsd:any URI The code representation of a country or an area of special | Opt.
ormation/ referenceObligatio sovereignty. By default it is a valid 3 character country code
n/convertibleBond/ tr:place as defined by the ISO standard 3166-1 alpha-3. Please refer
Oflssuance 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

5523 /generalTerms/referencelnf | mortgage - Either 0.1
ormation/ referenceObligatio general Terms/referencelnformation/referenceObligation/b
n ond or

general Terms/referencelnformation/referenceObligation/c
onvertibleBond or
generalTerms/referencelnformation/referenceObligation/
mortgage or
generalTerms/referencelnformation/referenceObligation/1
oan

Identifies a mortgage backed security.

55231 /generalTerms/referencelnf | instrumentld xsd:normalizedString (100) | Identification code of the underlying asset, if applicable. 0.U
ormation/referenceObligatio (1.1)
n/mortgage
/generalTerms/referencelnf | @instrumentldScheme xsd:anyURI Type of identification code of the underlying asset, if Regq.
ormation/referenceObligatio applicable.
n/mortgage/instrumentld

To specify the instrument ID type “RED”, one may use the
following coding scheme:

http:/ /www.fpml.org/coding-

scheme/ external /instrument-id-RED-pair-1-0

To specify the instrument ID type “ISIN”, one may use the
following coding scheme:

Version 1.5.3

Page 118



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
http:/ /www . fpml.org/spec/2002/instrument-id-ISIN
To specify the instrument ID type “CUSIP”, one may use the
following coding scheme:
http:/ /www.fpml.org/spec/2002/instrument-id-CUSIP
To specify the instrument ID type “SEDOL”, one may use
the following coding scheme:
http:/ /www .fpml.org/spec/2002/instrument-id-SEDOL
To specify the instrument ID type “Bloomberg”, one may
use the following coding scheme:
http:/ /www .fpml.org/spec/2002/instrument-id-
Bloomberg
55232 /generalTerms/referencelnf | description xsd:string(255) Name of the underlying asset. 0.1
ormation/ referenceObligatio
n/mortgage
55233 /generalTerms/referencelnf | tr:placeOflssuance Scheme: Country Alpha3 The place of incorporation of the underlying asset, if 0.1
ormation/referenceObligatio (xsd:normalizedString(3)) applicable.
n/mortgage
/generalTerms/referencelnf | @countryScheme xsd:any URI The code representation of a country or an area of special | Opt.
ormation/referenceObligatio sovereignty. By default it is a valid 3 character country code
n/mortgage/ tr:placeOfIssua as defined by the ISO standard 3166-1 alpha-3. Please refer
nce 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
5524 /generalTerms/referencelnf | loan - Either 0.1
ormation/referenceObligatio generalTerms/referencelnformation/referenceObligation/b
n ond or
generalTerms/referencelnformation/referenceObligation/c
onvertibleBond or
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/trade/product)

Field name

Data Type

Description

Card.

generalTerms/referencelnformation/referenceObligation/
mortgage or
generalTerms/referencelnformation/referenceObligation/1
oan

Identifies a simple underlying asset that is a loan.

55241

/ generalTerms /referencelnf
ormation/ referenceObligatio
n/loan

instrumentld

xsd:normalizedString (100)

Identification code of the underlying asset, if applicable.

/ generalTerms /referencelnf
ormation/referenceObligatio
n/loan/instrumentld

@instrumentldScheme

xsd:any URI

Type of identification code of the underlying asset, if
applicable.

To specify the instrument ID type “RED”, one may use the
following coding scheme:

http:/ /www.fpml.org/coding-

scheme/ external /instrument-id-RED-pair-1-0

To specify the instrument ID type “ISIN”, one may use the
following coding scheme:
http:/ /www.fpml.org/spec/2002/instrument-id-ISIN

To specify the instrument ID type “CUSIP”, one may use the
following coding scheme:
http:/ /www .fpml.org/spec/2002/instrument-id-CUSIP

To specify the instrument ID type “SEDOL”, one may use
the following coding scheme:
http:/ /www.fpml.org/spec/2002/instrument-id-SEDOL

To specify the instrument ID type “Bloomberg”, one may
use the following coding scheme:

http:/ /www . fpml.org/spec/2002/instrument-id-
Bloomberg

55242

/ generalTerms/referencelnf
ormation/ referenceObligatio

description

xsd:string(255)

Name of the underlying asset.

0.1
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n/loan
55243 /generalTerms/referencelnf | tr:placeOflssuance Scheme: Country Alpha3 The place of incorporation of the underlying asset, if 0.1
ormation/ referenceObligatio (xsd:normalizedString(3)) applicable.
n/loan
/generalTerms/referencelnf | @countryScheme xsd:any URI The code representation of a country or an area of special | Opt.
ormation/ referenceObligatio sovereignty. By default it is a valid 3 character country code
n/loan/tr:placeOflssuance 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
5.6 / generalTerms indexReferencelnformat | --- The Index Reference Information contains all the terms 0.1
ion relevant to defining the Credit Default Swap Index or Index
Tranche.
This is required for Credit Default Swap - Index and Credit
Default Swap - Index Tranche products; otherwise not
allowed.
5.6.1 /generalTerms/indexRefere | indexName xsd:normalizedString(255) The name of the index. 0.1
ncelnformation
/generalTerms/indexRefere | @indexNameScheme xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
ncelnformation/indexName default value:
http:/ /www.fpml.org/coding-scheme/external/ entity-
name-RED-1-0
5.6.2 /generalTerms/indexRefere | indexld xsd:normalizedString (100) | Identification of the underlying index, if applicable. 0.U
ncelnformation (1.1)
/generalTerms/indexRefere | @indexIdScheme xsd:anyURI Type of identification code of the underlying index, if | Opt.

ncelnformation/indexId

applicable.

Simply ignored by HKTR-R system. Always use the
default value:
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http:/ /www.fpml.org/coding-
scheme/ external /instrument-id-RED-pair-1-0
5.6.3 /generalTerms/indexRefere | tranche - This element contains CDS tranche terms. 0.1
ncelnformation
This is required for Credit Default Swap - Index Tranche
products; otherwise not allowed.
5.6.3.1 /generalTerms/indexRefere | attachmentPoint xsd:decimal (3,4) The lower bound percentage of the loss that the Tranche can | 0..1
ncelnformation/ tranche endure, if applicable, and is to be expressed as a decimal. An | (1..1)
attachment point of 5% would be represented as 0.05. The
difference between Attachment and Exhaustion points is call
the width of the Tranche.
5632 /generalTerms/indexRefere | exhaustionPoint xsd:decimal (3,4) The upper bound percentage of the loss that the Tranche can | 0..1
ncelnformation/ tranche endure, if applicable, and is to be expressed as a decimal. An | (1..1)
exhaustion point of 5% would be represented as 0.05. The
difference between Attachment and Exhaustion points is call
the width of the Tranche.
564 / generalTerms/indexRefere | settledEntityMatrix -— Used to specify the Relevant Settled Entity Matrix when 0.1
ncelnformation there are settled entities at the time of the trade.
This is applicable to Credit Default Swap - Index Tranche
products; otherwise not allowed.
5641 /generalTerms/indexRefere | publicationDate xsd:date Specifies the publication date of the applicable version of the | 0..1
ncelnformation/settledEntity matrix. When this element is omitted, the Standard Terms
Matrix Supplement defines rules for which version of the matrix is
applicable.
5.6.5 /generalTerms/indexRefere | tr:placeOflssuance Scheme: Country Alpha3 The place of reference of the underlying index, if applicable. | 0..1
ncelnformation (xsd:normalizedString(3))
/generalTerms/indexRefere | @countryScheme xsd:anyURI The code representation of a country or an area of special | Opt.

ncelnformation/ tr:placeOflss
uance

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:
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http://www.fpml.org/coding-scheme/external /iso3166
5.7 / generalTerms additionalTerm xsd:normalizedString (255) | This element is used for representing information contained | 0.U
in the Additional Term:s field of the 2003 Master Credit 0..1)
Derivatives confirm.
/generalTerms/additionalTe | @additionalTermSchem | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
rm e extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/additional-term
6 / feeLeg - This element contains all the terms relevant to defining the 0.1
fixed amounts/ payments per the applicable ISDA (1.1)
definitions.
6.1 /feeLeg initialPayment - Initial Payment specifies a single fixed payment that is 0.1
payable by the payer to the receiver on the initial payment
date. The fixed payment to be paid is specified in terms of a
known currency amount. This element should be used for
CDS Index trades and can be used for CDS Single Name
trades where it is necessary to represent a payment from
Seller to Buyer. For CDS Single Name trades where a
payment is to be made from Buyer to Seller, the "Single
Payment" related fields must be used.
6.1.1 /feeLeg/initialPayment payerPartyReference Reference A reference to the Initial Payment Amount Payer, if 0.1(1.1)
applicable.
/feeLeg/initialPayment/pay | @href xsd:IDREF Reference to a party. Req.
erPartyReference
6.12 /feeLeg/initialPayment receiverPartyReference | Reference A reference to the Initial Payment Amount Receiver, if 0.1(1.1)
applicable.
/feeLeg/initialPayment/rece | @href xsd:IDREF Reference to a party. Req.
iverPartyReference
6.1.3 /feeLeg/initialPayment adjustablePaymentDate | xsd:date The fixed payment date for Initial Payment, if applicable. 0.1
6.1.4 /feeLeg/initialPayment paymentAmount - The Initial Payment amount, if applicable. 0.1
6.14.1 /feeLeg/initialPayment/pay | currency Scheme: Currency The currency associated with the Initial Payment amount, if | 0..1
mentAmount (xsd:normalizedString (3)) applicable. (1.1)
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/feeLeg/initialPayment/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.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
6.14.2 /feeLeg/initialPayment/pay | amount xsd:decimal (20,10) The Initial Payment amount, if applicable. 0.1
mentAmount (non-negative) (1.1)
6.2 /feeLeg singlePayment - Specifies a single fixed amount that is payable by the buyer | 0.U
to the seller on the fixed rate payer payment date. The fixed | (0..1)
amount to be paid is specified in terms of a known currency
amount.
This is applicable to Credit Default Swap - Single Name
products; otherwise not allowed.
6.2.1 /feeLeg/singlePayment adjustablePaymentDate | xsd:date The date for Single Payment, if applicable. 0.1
(1.1
6.2.1 /feeLeg/singlePayment fixed Amount - A fixed payment amount, if applicable. 0.1
6211 /feeLeg/singlePayment/fixe | currency Scheme: Currency The currency associated with the Single Payment Amount, if | 0..1
dAmount (xsd:normalizedString (3)) applicable. (1..1)
/feeLeg/singlePayment/fixe | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
dAmount/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
6.2.1.2 /feeLeg/singlePayment/fixe | amount xsd:decimal (20,10) The single fixed amount that is payable by the Buyer to the 0.1
dAmount (non-negative) Seller on the fixed rate payer payment date, if applicable. (1.1)
6.3 /feelLeg periodicPayment — Specifies a periodic schedule of fixed amounts that are 0.1
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Card.

payable by the buyer to the seller on the fixed rate payer
payment dates. The fixed amount to be paid on each
payment date can be specified in terms of a known currency
amount or as an amount calculated on a formula basis by
reference to a per annum fixed rate. The applicable business
day convention and business day for adjusting any fixed
rate payer payment date if it would otherwise fall on a day
that is not a business day are those specified in the
dateAdjustments element within the generalTerms
component.

(1.1)

6.3.1

/feeLeg/periodicPayment

paymentFrequency

The time interval between regular fixed rate payer payment
dates, if applicable.

This is required when

“ /feeLeg/ periodicPayment/fixed AmountCalculation/fixed
Rate” is not zero in Credit Default Swap - Single Name
products

0.1

6.3.1.1

/feeLeg/periodicPayment/p
aymentFrequency

periodMultiplier

xsd:integer(3)

A time period multiplier, e.g. 1, 2 or 3 etc. A negative value
can be used when specifying an offset relative to another
date, e.g. -2 days.

This is required if element “period” exists.

0.1

6.3.1.2

/feeLeg/periodicPayment/p
aymentFrequency

period

Enumerated type: period

A time period, e.g. a day, week, month or year of the stream.
If the periodMultiplier value is 0 (zero) then period must
contain the value D (day).

This is required if element “periodMultiplier” exists.

0.1

6.3.2

/feeLeg/ periodicPayment

fixed AmountCalculatio
n

This element contains all the terms relevant to calculating a
fixed amount where the fixed amount is calculated by
reference to a per annum fixed rate. There is no
corresponding ISDA 2003 Term. The equivalent is Sec 5.1
"Calculation of Fixed Amount" but this in itself is not a
defined Term.

6.3.2.1

/feeLeg/periodicPayment/fi
xedAmountCalculation

fixedRate

xsd:decimal (11,10)

The fixed interest rate at the start of the deal. A rate of 11.9%
would be represented by 0.119.
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For CDS, a value of Zero is equal to specifying "Null" or
"Blank".

7 / protectionTerms - This element contains all the terms relevant to defining the 0.U
applicable floating rate payer calculation amount, credit (1.1)
events and associated conditions to settlement, and
reference obligations.

71 /protectionTerms calculationAmount - The notional amount of the transaction. 0.1

(1.1

711 /protectionTerms/calculatio | currency Scheme: Currency The currency in which an amount is denominated. 0.1

nAmount (xsd:normalizedString (3)) (1.1)
/protectionTerms/calculatio | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
nAmount/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

712 /protectionTerms/calculatio | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1

nAmount (non-negative) (1.1)

72 /protectionTerms creditEvents - This element contains all the ISDA terms relating to credit 0.1
events.

721 /protectionTerms/creditEve | restructuring - A credit event. A restructuring is an event that materially 0.1

nts impacts the reference entity's obligations, such as an interest
rate reduction, principal reduction, deferral of interest or
principal, change in priority ranking, or change in currency
or composition of payment.

7211 /protectionTerms/creditEve | applicable xsd:boolean Indicates whether the restructuring provision is applicable. 0.1

nts/restructuring
This is applicable to Credit Default Swap - Single Name
products (excluding Credit:SingleName:ABS); otherwise not
allowed.

8 / cashSettlementTerms -— Either 0.U
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Card.

/ cashSettlementTerms
or
/physicalSettlementTerms.

This element contains all the ISDA terms relevant to cash
settlement for when cash settlement is applicable.

(0.1)

8.1

/cashSettlementTerms

settlementCurrency

Scheme: Currency
(xsd:normalizedString (3))

The currency in which settlement occurs, if applicable.

0.1

/cashSettlementTerms/settle
mentCurrency

@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.

physicalSettlementTerm
s

Either

/ cashSettlementTerms

or
/physicalSettlementTerms.

This element contains all the ISDA terms relevant to
physical settlement for when physical settlement is
applicable.

0.U
(0.1)

9.1

/physicalSettlementTerms

settlementCurrency

Scheme: Currency
(xsd:normalizedString (3))

Specifies the Physical Settlement Currency in respect of a
Transaction.

0.1

/physicalSettlementTerms/s
ettlementCurrency

@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:

Opt.
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http:/ /www.fpml.org/ext/iso4217-2001-08-15
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A.6.3.2 Reporting - Commodity

A.6.3.2.1 Reporting — Commodity Swap

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

[ CommoditySwap
(S

Base Type | Product

© [] Product (extension base}

~TT1° attributes

(b He Pruduct.mudellz‘

primaryAssetClass |®
secondar,. ssetClass |®
produciType |®
@e ,
.
productid |®
asset™ass |(®

embeddedZonType |®

© Em CommoditySwapDetails. model

effectiveDate
Type AdjustableOrRelativeDate

terminationDate
Type AdjustableOrRelativeDate

settlementCurrency

Type ldentifiedCurrency

'9' o commoditySwapleg
Type CommoditySwap = Type CommoditySwaplLeg |®
Abstract true
032

weatherLeg

Type WeatherLzg
(&R Cummud'rtyCUntent.rnudeIE‘

commnnPricing

Type xsd:bouvlean

marketCnaruntion

®
Type CummedityMarkewicruption
@)o

settlementDisrupuor

Type CommezitydulionSettlementCisruptionEnum

rounding

Type  Rounding

@ Subettuiion Rroup
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For the “commoditySwapLeg” element in “commoditySwap” element, it can be
further expanded as follows:

| | CommoditySwapleg

(=} Basze Type Leg
Abstract true

= || Leg (extension base)

T ® @ atiibutes

=} substitutions

’ coalPhysicalLeg
. Tvpe CoalPhysicalleg

) " electricityPhysicall eg
Type ElectricityPhysicallLeg

commadity Swapleg -

7 environmentalPhysic=iLzg
Type CemmoditySwapLeg |4 : .
N e kT}rnF cnvironmentalF-hysicalle

 fixedleg
. Type FiedPriceleg

[ floatinglLeg
. Type FloatingPriceleg

L [ gasPhysicalleg
\Tvpe GasPhysicalleg

" pilPhysicalleg ]
Type DQilPhysicallLeg
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Below are the detailed elements descriptions for the “commoditySwap” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /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 | 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..2)
/ For Commodity products, the field cardinality required is
CommodityProductTaxono | (2..2).
my
(xsd:normalizedString (255)) | The cardinality is written as (1..2) because this field is shared
among products of other assets where only one
productType element is required.
/productType @productTypeScheme xsd:anyURI To specify standard FpML product type, one may use the | Opt.
following coding scheme:
http:/ /www .fpml.org/coding-scheme/product-taxonomy
Please refer to Appendix F Enumeration Spreadsheet -
“Product Taxonomy” Tab for the code list supported under
the above scheme.
To specify standard HKTR product type, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/product-
taxonomy
Please refer to Appendix F Enumeration Spreadsheet -
“Commodity Product Taxonomy” Tab for the code list
supported under the above scheme.
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,
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Field
Reference
Number

Field location (Relative to
/trade/product)

Field name

Data Type

Description

Card.

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: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

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

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

Opt.
(Req.)

effectiveDate

AdjustableDate (Refer to

section A.6.3.3.1 for details).

The effective date of the swap, if applicable.

;_\H
—

terminationDate

AdjustableDate (Refer to

section A.6.3.3.1 for details).

The termination date of the swap, if applicable.

=
—

settlementCurrency

Scheme: Currency
(xsd:normalizedString (3))

The currency in which settlement occurs, 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.

ol (=l e
N

g
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Field
Reference
Number

Field location (Relative to
/trade/product)

Field name

Data Type

Description

Card.

/ 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/iso4217-2001-08-15

Opt.

commoditySwapLeg

This element is the head of a substitution group. It is
substituted by the coalPhysicalLeg element for Physical Coal
Leg, electricityPhysicalLeg element for Physical Electricity
Leg, fixedLeg element for Fixed Leg, floatingLeg element for
Floating Leg, gasPhysicalLeg element for Physical Gas Leg
or oilPhysicalLeg element for Physical Oil Leg.

The possible combinations of commoditySwapLeg are:
floatingLeg - floatingLeg
floatingleg - coalPhysicalLeg
floatingLeg - electricityPhysicalLeg
floatingLeg - gasPhysicalLeg
floatingLeg - oilPhysicalLeg
fixedLeg - floatingLeg

fixedLeg - coalPhysicalLeg
fixedLeg - electricityPhysicalLeg
fixedLeg - gasPhysicalLeg
fixedLeg - oilPhysicalLeg

N T
o C

~

7a

coalPhysicalLeg

CoalPhysicalLeg (Refer to
section A.6.3.2.4.3 for
details).

Physically settled coal leg.

This element is a substitution of element
‘commoditySwapLeg’ for coal physical leg.

electricityPhysicalLeg

ElectricityPhysicalLeg
(Refer to section A.6.3.2.4.6
for details).

Physically settled electricity leg.

This element is a substitution of element
‘commoditySwapLeg’ for electricity physical leg.

7c

fixedLeg

FixedLeg (Refer to section

Fixed Price Leg.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
A.6.3.2.4.2 for details).
This element is a substitution of element
‘commoditySwapLeg’ for fixed leg.
7d / floatingLeg FloatingLeg (Refer to Floating Price leg. -
section A.6.3.2.4.1 for
details). This element is a substitution of element
‘commoditySwapLeg’ for floating leg.
7e / gasPhysicalLeg GasPhysicalLeg (Refer to Physically settled natural gas leg. -
section A.6.3.2.4.4 for
details). This element is a substitution of element
‘commoditySwapLeg’ for natural gas physical leg.
7t / oilPhysicalLeg OilPhysicalLeg (Refer to Physically settled oil or refined products leg. -
section A.6.3.2.4.5 for
details). This element is a substitution of element
‘commoditySwapLeg’ for oil physical leg.

Version 1.5.3

Page 134



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential

A.6.3.2.2 Reporting — Commodity Option

A simplified representation of selected FpML elements for the
“commodityOption” element is briefly illustrated as follows:
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[ CommodtyOption
Base Type | Product

© [ Product (extension base)

@ O atiributes

©]

. Productmodel

productid |@®

He

optionType
Type PutCalEnum

©

0.
assenas (@

primaryAssetClass |®

o
| secundar* ssuiiss |@
1]
® | productType 1@
0.

embedredy ionvoe |®

© 5. BuyerSelermodel

=
buyerPartyReference (&
buyeracce —'Rewrence |@
sellerPartyReference |2

sellerarco,. eterence @

C\:lmmudVWFmEnCIﬂ\UDI\UH.mUdeIEI

O CommodtyOptonFeatures.model

effectiveDate
Type AdjustableOrRelativeDate

termin.*~nDate

Type AdjustableUirek eDate

© 5. CommodityAsian =

calculatienPe. -~ dsSchedule
Tvpe ConwnodityCalculationPerudsS ~hedule

calcw!~+HonPerio~ ]

Tvpe Adjustabiulates

prici.sMates

Type  CommodityticinaNates

@ ave: --ingMlethod s
Typs  Averagingmeth~+Enum

barric.

Tupe CommodiyCarrisr

© 2. CommodiyNotonalQuantiy. model

notionalQuantitySchedule
Type CommodityNotionalQuantitySchedule

notienalQuantity o
Type CommodityNotionalQuantity

1..00 [ settiementPe, .- IsbntionalQuantiy
Tvpe  CoL..uditySettiementPeriodshuionainantty

totalNotionalQuantity

Type xsd:decimal

. @
Tvpe duantityRecence

exercise

Type CommodityExercise

© 2a CommodityStriePrice model

strikePricePerUnit

strikePricePerUnitSchedule
CommodityStrikeSchedule

Type

floaung: =PricePerUnitSchedule J

Type Co~ToduyLalculationreric 2~ Schedule
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© 3 CommodiyPhysicalOption st

comu.ditvSwap
Tvne  Commodity sw=n.

physicalExercise

Type CommodiyPhysicalExercise
C 3. CommodtyWeatherOption e R

effectiveDate

Type AdjustableOrRelativeDate

D Ba WeatherCalculationPeriod. model

weatherCalculationP ciods.

Type WeatherCs culationPeriods

weatherCal.iationPericdsRefersnce | -
Type Cr.culationPeriodsReference
weatherhotionalAmy ur'
% @
Type NonHegatzeloney

exercise

Type CommodityExercise

weatherindexStrikel evel

Type Weatheridex

calculation

Type WeatherLegCalculation
weatherindexData

Type WeatherhdexData

0. | premium
Type CommodityPremium

[ Comkly ot st

commonPricing

Ty~ xsd:boolean

marketDisruy. on

Type Commod:y:'arketDisruption

@)o

settler entDisruption

Type C

rounding

Type Rounding

@ Substiuaer Group
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The “exercise” element in the “commodityOption” element can be expanded as:

© [] CommodityExercise

americanExercise
Type CommodityAmericanExercise

eurnpeanExercise J

Type CommodityEuropeanExercise
automaticExercise
®
Type xsd:bcolean
writtenConfirmation
&
Type xsd.peolean

settliementCurrency J

Type IdentifiedCurrency

EXETCISE
o @O (a
Type CommodityExercise @
ityFx

Type Comn.di

conversionFactor ®
Type xsd:cecimal

@ gm CommodityPaymentDates model

relativePaymentNates ®
Type CommodityRelatrvePaymentDates
O B CommedityMenPeriodicPaymentDates. model
@. =
paymentDates J

Type AdjustablcUatesOrkelrtivelateOffzet

masterAgroementPzymentDates J

Type xsa.ooolean
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The “americanExercise” element in the “exercise” element can be expanded as:

[l CommodityAmericanExercise

Base Type  Exercise

[S] |:| Exercize (extension baze)

(—’—'—‘@) attributes

(o] |:| CommeodityExercisePeriods

commencementDate
Type AdjustableQ rReIati\feDateJ

0..« exercisePeriod |9 @ o
[ americanExercise } Type Commod 'rtyExerc:isePeriudsJ

expirationDate
Type CommodityAmericanExercise

@
9 Type AdjustableOrRelativeDate

exercizefFrequency J

Type rrequancy

latestExercizsTn.e j@
Type BusinessCenterTm.e
e et

latestExerci=eTimel*zer min atinq

Tyr= UeterminationMeuod

expiranonTime |

Typz BusinessCente:Time J

multiplecxer-ise J

Type ZommodityMultipisExercise

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

|:| CommodityEuropeanExercise

Base Type | Exercise

= |:| Exercize (extension baze)

I,.-—'—'—*Er} attributes

europeanExercise 0..sa expirationDate
Type CommeodityEuropeanExercise Type AdjustableOrRelativelate
@o
exerciceFrequancy

= Typz Frequency

gxpirauonTime ®
Type BusinessCenterTime
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The “floatingStrikePricePerUnit” element in the “commodityOption” element
can be expanded as:

[] FloatingStrikePrice
Baze Type | FloatingLegCalculation

= |:| FleatingLegCalculation (extension base)

pricingCates
Type CommodityPricingDates J

averaginghethod
Type AferagingMeﬂ‘.aanumJ

convarsionFactor J

Tyze =sd:decimal

rounding
®
Tvpz Rouncing
——&#)o
(" spread
sprea
Jo

khT'_.r|:—t-. CommoditySpread

1 o [ spreadSchedule 5
kT',rpe CommoditySpreadSchedule

spreadPercentage

floatingStrikePricePerUnit
Type FloatingStrikePrice

kT*_.rne xed:decimal

fx
Type Co mmnd'rh,rFxJ

(@)oo
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The “physicalExercise” element in the “commodityOption” element can be
expanded as:

= |:| CommodityPhysicalExercise

americanExercise ]

Type CommodityPhysical&mericanExercize

europeanExercise ]

Type CommodityPhysicalEuropeanExercise

automaticExe. cise ®
physicalExercise o .Eﬁ Tyce xsdbooiean

Type CommodityPhysicalExercise

writtennnfirniation J

Tyre xzd.booiesn

clearinginstructions
Type Sv.'aptiunPhysm:z!'SettlementJ
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The ‘“americanExercise” element in the “physicalExercise” element can be
expanded as:

|:| CommodityPhysicalAmericanExercise

Base Type Exercize

= |:| Exercisze (extension base)

~—TT12 attributes

commencemeantlates J

Type AdjustableOrRelativeDates

americanExercize expiratienDates
Type CommodityPhysical&mericanExercizse

(]
Type AdjustableQrRelativeDates
(®)e

relatiecCommencementDates ®
Type CommodityRelativelpirationDates

relativcExnirationDates ®
e Type Cﬂrnrnud'rtyR&IatWeE.—;pirﬂtiunDatEJ

latestExerciseTine

Tvze  PrevailingTime

expirationTime J

Twvne PrevailingTime

The “europeanExercise” element in the “physicalExercise” element can be
expanded as:

|:| CommodityPhysicalEuropeanExercize

Base Type | Exercise

= |:| Exercize (extension base)

~—TT1° attributes

expirauonTate
[eurn peanExercize ] \T',rpe AdjustableOrReativeDate

Type CommodityPhysicalEuropeanExercise
expirationDates ®
l‘T'_.rpe AdjustableRelativeOrPericdicDates2

-
relativecxgirationDates

—@e e
Tvne CommodityRelativeExpiraienTates

cxpirationTime

@

|
ST
Type rFrevaiin ngme)}
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The “premium” element in the “commodityOption” element can be expanded as:

PrEmium

Type CommedityPremium

[] CommodityPremium
Basze Type | NonMegativePayment

= |:| NonNegativePayment (extension baze)
= |:| PaymentBaseExtended (exten=zion base)

= |:| PaymentBase (extension baze)

(——-—'—'—'—*@ attributes

(o) aa PayerReceiver.model

@)o

payr:z-iDate JE}

E:l payment&mount |

premiumPerUnit
E! , ®
Type MNonMegativeMoney

payerPartyReference |2
payerAcrounileference (&

receiverPartyReference |®

@ = receiverdceou:tReference |3
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Below are the detailed elements descriptions for the “commodityOption” element.

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

Reference | /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 (100)) (1..2)
/ For Commodity, Card. is (2..2).
CommodityProductTaxono
my The cardinality is written as (1..2) because this field is shared
(xsd:normalizedString (255)) | commodity products where two productType elements are
required.
/productType @productTypeScheme xsd:any URI To specify standard FpML product type, one may use the | Opt.
following coding scheme:
http:/ /www.fpml.org/coding-scheme/product-taxonomy
Please refer to Appendix F Enumeration Spreadsheet -
“Product Taxonomy” Tab for the code list supported under
the above scheme.
To specify standard HKTR product type, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/product-taxonomy
Please refer to Appendix F Enumeration Spreadsheet -
“Commodity Product Taxonomy” Tab for the code list
supported under the above scheme.

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)
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o | Field name Data Type Description Card.

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.

@productldScheme xsd:anyURI 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

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 Commodity Option.
@href xsd:IDREF A reference to a party. Req.
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 Commodity Option.
@href xsd:IDREF A reference to a party. Regq.
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)

Number

6 / optionType Enumerated type: putCall The type of option transaction, if applicable. 0.1

(1.1
6.a / [CommodityFinancialOpti | --- Either CommodityFinancialOption.model or 1.1
on.model]! CommodityPhysicalOption.model elements.
Note that CommodityFinancialOption.model and
CommodityPhysicalOption.model are abstract components
to describe the grouping of financial option and physical
option elements.

6.a.1 / commodity Commodity Specifies the underlying instrument. Usual content is an 1.1
[CommodityFinancial Option.m (Refer to section A.6.3.24.9 | ISDA Commodity Reference Price Name. The 'commodity’
odel] for details). underlyer component is specified using a reference to the

'commodity’' asset (see description above at the Commodity
Underlyer section).

6.a.2 / effectiveDate AdjustableOrRelativeDate The effective date of the commodity option transaction, if 0.1
[CommodityFinancial Option.m (Refer to section A.6.3.3.4 for | applicable. (1..1)
odel] details). Note that the Termination/Expiration Date should be

specified in expirationDate within the
Commodity AmericanExercise type or the
CommodityEuropeanExercise type, as applicable.

6.a.3 / [branching]? - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
[CommodityFinancial Option.m /notionalQuantitySchedule and /notionalQuantity elements.
odel]

6.a.3.1 / notionalQuantitySchedu | CommodityNotionalQuanti | Either /notionalQuantitySchedule or /notionalQuantity. 1.1
[CommodityFinancialOption.m | le tySchedule
odel] (Refer to section A.6.3.2.4.15 | Allows the documentation of a shaped notional trade where

for details) the notional changes over the life of the transaction.

6.a.3.2 / notionalQuantity CommodityNotionalQuanti | Either /notionalQuantitySchedule or /notionalQuantity. 1.1
[CommodityFinancial Option.m ty
odel] (Refer to section A.6.3.2.4.14 | The Notional Quantity.

1 This is not a real XML element. It is specified here to show the grouping of child elements relationship.
2 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)

Number

for details)

6.a.4 / totalNotionalQuantity xsd:decimal(20,10) The Total Optional Notional Quantity for the Financial 0.1
[CommodityFinancial Option.m Option over the life of the contract, if applicable. (1.1)
odel]

6.a.5 / exercise - The parameters for defining how the commodity optioncan | 0..1
[CommodityFinancial Option.m be exercised, if applicable. (1.1)
odel]

6.a.5.1 / exercise americanExercise - Either /americanExercise or /europeanExercise. 1.1

The parameters for defining the expiration date for an
American option.
6.a5.1.1 /exercise/americanExercise | exercisePeriod --- Describes the American exercise periods. 0.U
1.1

6.a5.1.1.1 /exercise/americanExercise/ | commencementDate AdjustableOrRelativeDate The first day of the exercise period for the American-style 0.1
exercisePeriod (Refer to section A.6.3.3.4 for | financial option, if applicable. (1..1)

details).

6.a.5.1.1.2 /exercise/americanExercise/ | expirationDate AdjustableOrRelativeDate The last exercise date of the option, if applicable.. 0.1
exercisePeriod (Refer to section A.6.3.3.4 for (1..1)

details).

6.a.5.2 / exercise europeanExercise - Either /americanExercise or /europeanExercise. 1.1

The parameters for defining the expiration date and time for a
European or Asian style option. For an Asian style option the
expiration date is equivalent to the termination date.
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.
6.a521 /exercise/europeanExercise | expirationDate AdjustableOrRelativeDate The last exercise date of the option, if applicable.. 0.U
(Refer to section A.6.3.3.4 for (1..1)
details).
6.a.5.3 /exercise settlementCurrency Scheme: Currency The currency in which settlement occurs, if applicable. 0.1

(xsd:normalizedString(3))
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)
Number
Required when the transaction is to be settled in a different
currency other than the currency in which the notional
amount is denominated.
/exercise/settlementCurrenc | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default itis | Opt.
y 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
6.a.6 / strikePricePerUnit NonNegativeMoney Either /strikePricePerUnit, /strikePricePerUnitSchedule or 1.1
[CommodityFinancial Option.m (Refer to section A.6.3.2.4.24 | /floatingStrikePricePerUnit.
odel] for details).
The currency amount of the strike price per unit.
6.a.7 / strikePricePerUnitSched | CommodityStrikeSchedule | Either /strikePricePerUnit, /strikePricePerUnitSchedule or 1.1
[CommodityFinancialOption.m | ule (Refer to section A.6.3.2.4.17 | /floatingStrikePricePerUnit.
odel] for details).
The Strike Price per Unit per Calculation Period.
6.a.8 / floatingStrikePricePerU | --- Either /strikePricePerUnit, /strikePricePerUnitSchedule or 1.1
[CommodityFinancial Option.m | nit /floatingStrikePricePerUnit.
odel]
The currency amount of the strike price per unit.
6.a.8.1 /floatingStrikePricePerUnit [branching]? - The choose-0-out-of-2, or choose-1-out-of-2 between /spread | 0..1
and /spreadSchedule elements.
6.a.8.1.1 /floatingStrikePricePerUnit spread CommoditySpread Either /spread or /spreadSchedule. 1.1
(Refer to section A.6.3.2.4.12
for details). The spread over or under the Commodity Reference Price for
this leg of the trade.
6.a.8.1.2 /floatingStrikePricePerUnit | spreadSchedule CommoditySpreadSchedule | Either /spread or /spreadSchedule. 1.U

3 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)
Number
(Refer to section A.6.3.2.4.13 (1..1)
for details). The spread over or under the Commodity Reference Price for
this leg of the trade for each Calculation Period.
6.a.82 /floatingStrikePricePerUnit | commodity Commodity Identifies the underlying asset when it is a listed commodity. | 1..1
(Refer to section A.6.3.2.4.9
for details).
6.b / [CommodityPhysicalOptio | --- Either CommodityFinancialOption.model or 1.1
n.model]* CommodityPhysicalOption.model elements.
Note that CommodityFinancialOption.model and
CommodityPhysicalOption.model are abstract components
to describe the grouping of financial option and physical
option elements.
6.b.1 / commodityForward commodityForward Defines a commodity forward product. 1.1
[CommodityPhysical Option.mo (Refer to section A.6.3.2.3 for
del] details). Only valueDate, fixedLeg, averagePriceLeg and
commodityForwardLeg (bullionPhysicalLeg,
metalPhysicallLeg) elements are applicable to
commodityOption.
The possible leg combinations of commodityForward
under /[CommodityPhysicalOption.model]are:
fixedLeg - bullionLeg
fixedLeg - metalLeg
averagePriceLeg - bullionLeg
averagePriceLeg - metalLeg
6.b.2 / physicalExercise - The parameters for defining how the commodity option can 0.1
[CommodityPhysical Option.mo be exercised, if applicable. (1.1)
del]
6.b.2.1 /physicalExercise americanExercise -— Either /americanExercise or /europeanExercise. 0.1
1.1

4 This is not a real XML element. It is specified here to show the grouping of child elements relationship.
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)
Number
The parameters for defining the expiration date(s) and time(s)
for an American style option.
6.b2.1.1 /physicalExercise/american | commencementDates AdjustableOrRelativeDates | The first day(s) of the exercise period(s) for the American- 0.1
Exercise (Refer to section A.6.3.3.5 for | style physical option, if applicable. (1..1)
details).
6.b212 /physicalExercise/american | expirationDates AdjustableOrRelativeDates | The Expiration Date(s) of an American-style physical option, | 0..1
Exercise (Refer to section A.6.3.3.5 for | if applicable. (1..1)
details).
6.b.2.2 /physicalExercise europeanExercise - Either /americanExercise or /europeanExercise. 0.1
(1.1)
The parameters for defining the expiration date(s) and time(s)
for a European style 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.
6.b2.2.1 /physicalExercise/european | expirationDates AdjustableOrRelativeDates | The Expiration Date(s) of a European-style physical option, if | 0..1
Exercise (Refer to section A.6.3.3.5 for | applicable. (1..1)
details).
7 / premium - The option premium payable by the buyer to the seller. 0.U
(0.1)
71 /premium payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
/premium/payerPartyRefer | @href xsd:IDREF A reference to a party. Regq.
ence
72 / premium receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
/premium/receiverPartyRef | @href xsd:IDREF A reference to a party. Regq.
erence
7.3 /premium paymentAmount NonNegativeMoney The currency amount of premium to be paid of the Total 0.1
(Refer to section A.6.3.2.4.24 | Notional Quantity.
for details).
74 /premium premiumPerUnit NonNegativeMoney The currency amount of premium to be paid per Unit of the 0.1
(Refer to section A.6.3.24.24 | Total Notional Quantity.
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)
Number

for details).
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A.6.3.2.3 Reporting — Commodity Foward
A simplified representation of selected FpML elements for the

“commodityForward” element is briefly illustrated as follows:

commeodityForward

Type CommodityForward

o [] commodityForward
Base Type | Product

& [] Product (extension base)

I,-——-—-—*@ attributes

85 F‘rcn:luu:‘c.mu:lcIeIIZl

primaryAssetClass |
secondarsA=zeClass |
productType |@
@o
-]
productid &
assellass |
embeade*D=lionType |&®

valueDate

Type AdjustableOrRelativeDate

Jer

fixedLeg ®
IE Type MonPeriedicFixedPriceleg
averagePriceleg
Type AveragePriceleg
commadityForwardLeg
.e Tvpe CommodityForwardLeg &
Abstract true

El

2 g CommodiyContent model

commanPricing

Tyne xsdboolean

marketDigruption

Type CommoditydarketDisruption

(@)o

settlerentDisruption

Type CommeodityBulionSettlementDizruptionEnum

reunding

Type Rounding

@ Subsiiut-n Group
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For the “fixedLeg” element in “commodityForward” element, it can be further
expanded as follows:

[] MonPeriodicFixedPriceLeg
Base Type | CommoditySwapleg

|:| CommeditySwapleg (extension base)
2 Base Type | Leg

Abstract true

© [] Leg (extension base)
T T2 attributes

(O Ba PayerReceiver.model

payerPartyReference |(®

payerfcrounBeterence (D

fixedLeg
S N o
Type NonPeriodicFixedPriceleg

receiverPartyReference |2

receiverArcconineference |(®

fixedPrice
i @
Type FixedPrice

totalPrice J

Type MNonNegativeMoney

quantity Yeferer-e

Tyre QuantityRertcrence J

@ 8- CommodityPaymentDates. model

relativePaymentDates
T
Type CommodityRelativePaymentDates

© Em CommodityMonPeriodicPaymentDates. model

(paymentDat&s
Type AdjustableDatezQrRelativelateC ffset

masterAgreementPaymentlates &
7
Type x=d:boolean J
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For the “averagePriceleg” element in “commodityForward” element, it can be
further expanded as follows:

[l AweragePricelLeg

Base Type CommoditySwaplLeg

|:| CommoditySwapleg (extension base)

(=] Base Type Leg
Abstract true

@ [] Leg (extension baze)

—

averagePricelLeg

Type Averagel

attributes

© §a PayerReceiver.model

payerPartyReference (@
payerArrouaf=ference |
—@e

receiverPartyReference |(®

receivers uczunir=ference |@®

(@ @ CommodityCalculationPeriods.model

calculationDates

=
@

Type AdjustableDates

calculationPeriods ®
Type AdjustableDates

calculationPerudsSchedule
Type CommodityColculationPeriodsSchedule

@ §a CommodityCdlculatonPeriodsPointer. model

calculationPeriodseference ®
Type CalculationPerivdsReference
calculationPeriodsScheduleReference ®
@‘ Type CalculationPeriodeScheduleQeference

calculationPeriodsDatesReference ]
T

Type CalculationPeriodsDatesReference

commodity 1(®

quamityPeferenca
Type Cauant'rtyRu.'erﬂ.nceJ

pricingStartDate ®
Type AdjustableDate
calculaian |
Typ: rluatingLegCalc:L!:tiunJ

R

o 5. Co mmudﬂyPaymentDates.mudeIE‘

relativePaymentDates. 1
o
Type "ummud'rtyReIativePaymentDatesj

(@ ma CommodityiionPeriocicPaymentDates. model

paymentDates
Type Adj atesOrRelativeDate0ffset

®
=) ~

masterAgreementPaymentDates J

Type x==d:boolean
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Below are the detailed elements descriptions for the “commodityForward” element.

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

Reference | /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 (100)) | For Commodity, Card. is (2..2). (1..2)
/
CommodityProductTaxono | The cardinality is written as (1..2) because this field is shared
my commodity products where two productType elements are
(xsd:normalizedString (255)) | required.
/productType @productTypeScheme xsd:anyURI To specify standard FpML product type, one may use the | Opt.
following coding scheme:
http:/ /www.fpml.org/coding-scheme/ product-taxonomy
Please refer to Appendix F Enumeration Spreadsheet -
“Product Taxonomy” Tab for the code list supported under
the above scheme.
To specify standard HKTR product type, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/product-taxonomy
Please refer to Appendix F Enumeration Spreadsheet -
“Commodity Product Taxonomy” Tab for the code list
supported under the above scheme.

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
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)
Number

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:anyURI 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 / valueDate AdjustableOrRelativeDate The value date of the commodity forward transaction. This is | 0..1
(Refer to section A.6.3.3.4 for | the day on which both the cash and the physical commodity | (1..1)
details). settle, if applicable.

5 / fixedLeg --- Either /fixedLeg or /averagePriceLeg. 0.1

(1.1)
The fixed leg of a Commodity Forward Transaction.
The possible leg combinations of commodityForward are:
fixedLeg - bullionLeg
fixedLeg - metalLeg
averagePriceLeg - bullionLeg
averagePriceLeg - metalLeg

51 /fixedLeg payerPartyReference Reference A reference to the party responsible for making the payments | 0..1

defined by this structure.
This field is mandatory for Fixed Leg.
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)
Number
/fixedLeg/payerPartyRefere | @href xsd:IDREF A reference to a party. Regq.
nce
52 /fixedLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Fixed Leg.
/fixedLeg/receiverPartyRefe | @href xsd:IDREF A reference to a party. Regq.
rence
53 /fixedLeg fixedPrice FixedPrice Fixed price on which fixed payments are based. 0.1
(Refer to section A.6.3.2.4.21
for details).
54 /fixedLeg totalPrice NonNegativeMoney The total amount of the fixed payment for all units of the 0.1
(Refer to section A.6.3.2.4.24 | underlying commodity.
for details).
6 / averagePriceLeg -— Either /fixedLeg or /averagePriceLeg. 0.1
(1.1)
Specifies the calculated floating price leg of a Commodity
Forward Transaction.
The possible leg combinations of commodityForward are:
fixedLeg - bullionLeg
fixedLeg - metalLeg
averagePriceLeg - bullionLeg
averagePriceLeg - metalLeg
6.1 /averagePriceLeg payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
This field is mandatory for Average Price Leg.
/averagePriceLeg/payerPart | @href xsd:IDREF A reference to a party. Regq.
yReference
6.2 /averagePricelLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Average Price Leg.
/averagePriceLeg/receiverP | @href xsd:IDREF A reference to a party. Req.
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Field Field location (Relative to | Field name Data Type Description Card.
Reference | /trade/product)
Number
artyReference
6.3 /averagePriceLeg commodity Commodity Identifies the underlying asset when it is a listed commodity. | 0..1
(Refer to section A.6.3.2.4.9 (1..1)
for details).
6.4 / averagePriceLeg pricingStartDate AdjustableDate (Refer to The start of the pricing period, if applicable. 0.1
section A.6.3.3.1 for details).
7 / commodityForwardLeg | --- This element is the head of a substitution group. It is 0.1
substituted by the bullionPhysicalLeg element for Physical (1.1)
Bullion Leg or metalPhysicalLeg element for Physical Metal
Leg.
The possible leg combinations of commodityForward are:
fixedLeg - bullionLeg
fixedLeg - metalLeg
averagePriceLeg - bullionLeg
averagePriceLeg - metalLeg
7a / bullionPhysicalLeg BullionPhysicalLeg The physical leg of a Commodity Forward Transaction for -
(Refer to section A.6.3.2.4.7 | which the underlyer is Bullion.
for details).
This element is a substitution of element
‘commodityForwardLeg’ for bullion physical leg.
7b / metalPhysicalLeg MetalPhysicalLeg Physically settled metal products leg. -

(Refer to section A.6.3.2.4.8
for details).

This element is a substitution of element
‘commodityForwardLeg’ for metal physical leg.
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A.6.3.2.4 Reporting — Commodity Common FpML Structures

This section describes the common FpML structures for Commodity products.
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A.6.3.24.1 Floatingleg

[l FloatingPriceLeg
Base Type | FinancialSwaplLeg

[l FinancialSwapLeg (extension base)
© Base Type | CommoditySwapleg
Abstract true

|:| CommoditySwapleg (extension base)
2 Base Type | Leg

Abstract true

© [] Leg (extension base)
T2 attributes

(© ma PayerReceiver.model

payerPartyReference |®

payeraccounsieference |3

@o—@)o

receiverPartyReference |8

receiversr.cuotheference |®

& 2a CommodityCalculationPeriods. model

calcwationDates
Tvre  AdjustabieDates

calcuistionPeriodz
Twre AdjustabicDates

calculationrerizd=Schedule }
e

Type TouwnodityCalculationPerivdsSchedul

& ga CommodityCalculationPeriodsPointer. model
calculativaPeriodsRefere.ce ®
Type CaiculationPeriogsRcference
calculationPeriod=ScheduleRzfeience ®
Type CaiculationPeriodsScheduieRzference

calculationrcrindsDatesR=feicnce
e

Type CZaiculationPeriodsDatesre fzrenc

commodity

Type Commodity
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floatinglL
= notionalCuantitySchedule ®
FloatingPricel
) et Bl Type CommodityNotionalQuantitySchedule
notionalQuantity ®
Type CommodityNotionalQuantity

1..0a | settlementPeriot=NotionalQuantit-
Type CommuuitySettlementPeriodsilotionalQuantity

o Cumrnudi‘tyNutiunaIQuantity.mudeIE‘

totalNotionalQuantity

@.

Type xsd:decimal

quantiyReferencs
Tyrz QuantityRerterznce

calculation
Type FloatingLegCalculation

© 3a CommodityPaymentDates. mudeIE‘

relativePaymentDates ®
Type CommodityRelativePayinentDates

© ma CommodityNenPeriodicPaymentDates. model

paymentDares ®
Type AdjustableDatesOrRelativeDat=0 fizet

master AzreementPay—ennlates ®
Type nsaboolean

(= 3w CommodityFreightFlatRate. mo dellz‘

flarate

Tyr=  FlatRaweEnum

(@)o

flathate A mount

Type donMegativeidoney

@ Substituion Group
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The “calculation” element in the “floatinglLeg” element can be expanded as:

& [l FloatingLegCalculation

pricing_ates

Type CommodityPricinaDates

averaginghzthnd

Tvpc  AwveragingMethodCTnum

conwersieni-actor

Type x=d:decima

rousding

T pe Roundi
calculatio . ¥ g
I | ]

kT'_.rpe CommoditySpread

-
1..ma | spreadSchedule
@e . ©
k_'1",r|:|-n3 CommoditySpreadSchedule

spreadPerceniage

\T}rpe xed.decinal

fx
Tyjpe CommodiyFx
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./floatingLeg)
Number
cm.d.1 /floatingLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Floating Leg.
/floatingLeg/payerPartyRef | @href xsd:IDREF A reference to a party. Req.
erence
cm.d.2 /floatingLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Floating Leg.
/floatingLeg/receiverPartyR | @href xsd:IDREF A reference to a party. Req.
eference
cm.d.3 /floatingLeg commodity Commodity Specifies the underlying instrument. Only underlyers of 0.1
(Refer to section A.6.3.24.9 | type Commodity are supported. (1.1)
for details).
cm.d.4 /floatingLeg [branching] - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
/notionalQuantitySchedule and /notionalQuantity
elements.
cm.d.4.1 /floatingLeg notionalQuantitySchedu | CommodityNotionalQuanti | Either /notionalQuantitySchedule or /notionalQuantity. 1.1
le tySchedule
(Refer to section A.6.3.2.4.15 | Allows the documentation of a shaped notional trade where
for details) the notional changes over the life of the transaction.
cm.d.4.2 /floatingLeg notionalQuantity CommodityNotionalQuanti | Either /notionalQuantitySchedule or /notionalQuantity. 1.1
ty
(Refer to section A.6.3.2.4.14 | The Notional Quantity.
for details)
cm.d.5 /floatingLeg totalNotionalQuantity xsd:decimal(20,10) The Total Notional Quantity for floating leg over the life of 0.1
the contract, if applicable. (1.1)
cm.d.6 /floatingLeg calculation - Defines details relevant to the calculation of the floating 0.1

5 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./floatingLeg)
Number
price.
cm.d.6.1 /floatingLeg/ calculation spread CommoditySpread Either /spread or /spreadSchedule. 1.1
(Refer to section A.6.3.2.4.12
for details). The spread over or under the Commodity Reference Price
for this leg of the trade.
cm.d.6.2 /floatingLeg/ calculation spreadSchedule CommoditySpreadSchedule | Either /spread or /spreadSchedule. 1.0
(Refer to section A.6.3.2.4.13 (1..1)
for details). The spread over or under the Commodity Reference Price
for this leg of the trade for each Calculation Period.
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A.6.3.24.2

FixedLeg

o [ FixedPriceLeg
Base Type | FinancialSwaplLeg
|:| FinancialSwapleg (extension base)
Q@ Base Type | CommoditySwapleg
Abstract true
|:| CommeditySwapleg (extension base)
(&) Base Type | Leg

Abstract true

© [] Leg (extension base)

(—’—'—'—'—‘@) attributes

(@ §a PayerReceiver.model

payerPartyReference |(®

payerAccrincference |(©
- @o—@0

receiverPartyReference |(®

receivericzzunir.zference |@

© 5. CommodityCalculationPeriods.model

vpe  AdjustameDlztes

calculaiionPerioZs
P @
Type AdjustameDates
calculationPeriodsZ hedule
Type ComrzdilyCalculationPeriodsSchedule

@ §a CommodityCalculationPeriodsPointer. model

Type CalculationPeriodsfezrence
calculationPeiio4=SchedulePsference ®
Type CalculetonreriodsschzduleReference

calculationPericdsDatesPzference ]

calculation.sriodsReference ]

Type CalcvlativnPerivasDatesReference

© §a CommodityFixedPrice.mod e\lz‘

fixedPriceSchedule
Type CommodityFixedPriceSchedule

fixedPrice
@
Type FixedPrice
wondsraleRate
e
Type xsd:decimal

contracilate

T,we NonNegativelicney

1. | settlemeniPeriodsPrice ®
Type 5 PericusFixedPrice

Type MNonNegativeMoney

totalPrice
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(@)o

© Ea CommodityNotionalQuantity. model

Type CommodityMotionalCluantitySchedule

notionalQuantity ®
Type CommodityMNotionalQuantity

1m0 | settlementPeriodsistionalQuantity
@o o

notionalQuantitySchedule J

Type CommodiiySettiementFcrindsNotionalQuantity
o totalNotionalQuantity
Type x=d.decimal
quantity Rrference ®
Type uuantityRelerence

& Em CommodityPaymentDates. model

relativePaymantDates
Type ComnwdityRelativcPavmentDates

© Ba CommodityNonPeriodicPaymentDates model

paymentDates
Type AdjustzbleDatesOrkelctiveDateC fizet

masteragreementPayn.entDates J

Type xsd.Loolean

& Ba CommodityFreightFlatRate. model

flatRate

Tvae FlatRaweEnum

(@)o

flatRate.mount

Type MonNegativzMoney

@ Subetituion Group
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Field Field location (Relative Field name Data Type Description Card.
Reference to ../fixedLeg)
Number
cm.c.l /fixedLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Fixed Leg.
/fixedLeg/payerPartyRefere | @href xsd:IDREF A reference to a party. Req.
nce
cm.c.2 /fixedLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Fixed Leg.
/fixedLeg/receiverPartyRefe | @href xsd:IDREF A reference to a party. Req.
rence
cm.c.3 /fixedLeg [branching]e -— The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
/fixedPriceSchedule and /fixedPrice elements.
cm.c.3.1 /fixedLeg fixedPriceSchedule FixedPriceSchedule Either /fixedPriceSchedule or /fixedPrice 1.1
(Refer to section A.6.3.2.4.22
for details). Allows the specification of a Fixed Price that varies over the
life of the trade.
cm.c.3.2 /fixedLeg fixedPrice FixedPrice Either /fixedPriceSchedule or /fixedPrice 1.1
(Refer to section A.6.3.2.4.21
for details). Fixed price on which fixed payments are based.
cm.c.4 /fixedLeg totalPrice NonNegativeMoney The total amount of all fixed payments due during the term | 0..1
(Refer to section A.6.3.2.4.24 | of the trade.
for details).
cm.c.5 /fixedLeg [branching]? - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
/notionalQuantitySchedule and /notionalQuantity
elements.
cm.c.5.1 /fixedLeg notionalQuantitySchedu | CommodityNotionalQuanti | Either /notionalQuantitySchedule or /notionalQuantity. 1.1

6 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
7 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./fixedLeg)
Number
le tySchedule

(Refer to section A.6.3.2.4.15 | Allows the documentation of a shaped notional trade where

for details) the notional changes over the life of the transaction.
cm.c.5.2 /fixedLeg notionalQuantity CommodityNotionalQuanti | Either /notionalQuantitySchedule or /notionalQuantity. 1.1

ty

(Refer to section A.6.3.2.4.14 | The Notional Quantity.

for details)
cm.c.6 /fixedLeg totalNotionalQuantity xsd:decimal(20,10) The Total Notional Quantity for fixed leg over the life of the | 0..1

contract, if applicable. (1.1)
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A.6.3.24.3  CoalPhysicall.eg

[ CoalPhysicalLeg
Base Type | Physicalswapleg

|:| Physicalswapleg (extension base)
@ Base Type CommoditySwapleg
Abstract true

|:| CommoditySwapleg (extension base)
(Z) Base Type  Leg

Abstract true

& [] Leg (extension base)

(——-—'—'—'—'@ attributes

(= ga PayerReceiver.model

payerPartyReference |&

payerAccruniReference |3

(@eo—(#)e

receiverPartyReference |3

receiverAcoztatieference |0

codalPhysicalLeg o
Type CoalPhysicalleg deliveryPeriods

Type CommodityDeliveryPeriods

coal
Type CoalProduct

E,

deliveryConditions
Type CoalDelivery

deliveryQuantity
Type CommodityPhysicalQuantity

@ Subettution Group
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The “coal” element in the “coalPhysicalLeg” element can be expanded as:

& [ CoalProduct

type
Type CoalProduciType

I coalProdustSpecificstions
&
ons

Type CoalProductSpecificati

0. | SOUrCe
Type CualPruduc’cSuurceJ

coal o E?' =CoTASpecifications o
o i Type x=d:booclean J

© Ba CommodityUSCoalProduct. model

btuQuality Adjustment
Type CoalQualityAdjustments

@o
so20uality Adjustrment

Type CoalQualityAdjustments
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The “deliveryConditions” element in the “coalPhysicallLeg” element can be

expanded as:

& [ CoalDelivery

deliveryPoint
Type CoalDeliveryPoint

deliveryAtSource
: Jo

Type x=d.boolean

deliveryConditions & 3a CommoditylSCoalDelivery. model
Type CoalDelivery
guantiyVariationAdivstment

Type x=d.poolean

tranzportaticnEauipment
Type CcaliransportationCguipment

risk
Type CommodityDeiv=ryRisk |
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The “deliveryQuantity” element in the “coalPhysicalLeg” element can be
expanded as:

o [] CommodityPhysicalQuantity
Basze Type CommodityPhysicalQuantityBase

|:| CommodityPhysicalQuantityBase (extension base)
Abstract | true

I,r-—'—'—‘@ attributes

O Ba CommodityFixedPhysicalQuantity model
deliveryQuantity

Type CommodityPhysicalQuantity

physicalQuantity
Type CommodityNetionalQuantity

physicalQuantitySchedule J

o @e @@ Type CommodityPhysicalQuantitySchedule E

totalPhysicalQuantity
Type UnitQuantity
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./coalPhysicalLeg)
Number
cm.a.l /coalPhysicalLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Coal Physical Leg.
/coalPhysicalLeg/payerPart | @href xsd:IDREF A reference to a party. Req.
yReference
cm.a.2 /coalPhysicalLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Coal Physical Leg.
/coalPhysicalLeg/receiverPa | @href xsd:IDREF A reference to a party. Req.
rtyReference
cm.a.3 /coalPhysicalLeg deliveryPeriods CommodityDeliveryPeriods | The period during which delivery/deliveries of Coal 0.1
(Refer to section A.6.3.2.4.10 | Products may be scheduled. Equivalent to Nomination
for details). Period(s) for US Coal.
cm.a4 /coalPhysicalLeg coal - The specification of the Coal Product to be delivered. 0.1
(1.1
cm.a4.l / coalPhysicalLeg/coal type Scheme: The type of coal product to be delivered by reference to a 1.1
CommodityCoalProductTy | pre-defined specification, if applicable. For contracts under
pe SCoTA terms this is the quality specification code (e.g. "DES
(xsd:normalizedString(25)) | ARA").
/coalPhysicalLeg/coal/type | @commodityCoalProdu | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
ctTypeScheme default value:
http:/ /www.fpml.org/coding-scheme/commodity-coal-
product-type
cm.a4.2 /coalPhysicalLeg/coal source Scheme: The SCoTA cargo origin, mining region, mine(s), mining 0.U
CommodityCoalProductSo | complex(es), loadout(s) or river dock(s) or other point(s) of (1.1)
urce origin that is mutually agreed by the Seller and the Buyer as
(xsd:normalizedString(50)) the acceptable origins for the Coal Product, if applicable. For
International Coal transactions, this is the Origin of the Coal
Product.
/coalPhysicalLeg/coal/ @commodityCoalProdu | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
source ctSourceScheme default value:

http:/ /www.fpml.org/coding-scheme/commodity-coal-
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./coalPhysicalLeg)
Number
product-source
cm.a4.3 /coalPhysicalLeg/coal sCoTASpecifications xsd:boolean Indicates whether type and source refer to global COAL 0.1
SCoTA specifications.
cm.a.4.4 /coalPhysicalLeg/coal btuQuality Adjustment Scheme: The Quality Adjustment formula to be used where the 0.1
CommodityCoalQualityAdj | Actual Shipment BTU/LDb value differs from the Standard
ustments BTU/Lb value.
(xsd:normalizedString(30))
/coalPhysicalLeg/coal/ @commodityCoalQualit | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
btuQuality Adjustment yAdjustmentsScheme default value:
http:/ /www.fpml.org/coding-scheme/commodity-coal-
quality-adjustments
cm.a4.5 /coalPhysicalLeg/coal 502Quality Adjustment Scheme: The Quality Adjustment formula to be used where the 0.1
CommodityCoalQualityAdj | Actual Shipment SO2/MMBTU value differs from the
ustments Standard SO2/MMBTU value.
(xsd:normalizedString(30))
/coalPhysicalLeg/coal/ @commodityCoalQualit | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
s02Quality Adjustment yAdjustmentsScheme default value:
http:/ /www.fpml.org/coding-scheme/commodity-coal-
quality-adjustments
cm.a.5 /coalPhysicalLeg deliveryConditions - The physical delivery conditions for the transaction. 0.1
cm.a.5.1 /coalPhysicalLeg/deliveryC | deliveryPoint xsd:normalizedString(50) Either /deliveryPoint or /deliveryAtSource. 1.1
onditions
The point at which the Coal Product will be delivered and
received.
cm.a.5.2 /coalPhysicalLeg/deliveryC | deliveryAtSource xsd:Boolean Either /deliveryPoint or /deliveryAtSource. 1.1
onditions
The point at which the Coal Product as a reference to the
Source of the Coal Product. This should be a reference to the
source element within product.
cm.a.6 /coalPhysicalLeg deliveryQuantity - The different options for specifying the quantity. 0.1
(1.1)
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./coalPhysicalLeg)
Number
cm.a.6.1 /coalPhysicalLeg/deliveryQ | [branching]® - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
uantity /physicalQuantity and /physicalQuantitySchedule
elements.
cm.a.6.1.1 /coalPhysicalLeg/deliveryQ | physicalQuantity CommodityNotionalQuanti | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
uantity ty
(Refer to section A.6.3.2.4.14 | The Quantity per Delivery Period.
for details)
cm.a.6.1.2 /coalPhysicalLeg/deliveryQ | physicalQuantitySchedu | CommodityPhysicalQuantit | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
uantity le ySchedule
(Refer to section A.6.3.2.4.16 | Allows the documentation of a shaped quantity trade where
for details). the quantity changes over the life of the transaction.
cm.a.6.2 /coalPhysicalLeg/deliveryQ | totalPhysicalQuantity UnitQuantity The Total Quantity of the commodity to be delivered. 0.1
uantity (Refer to section A.6.3.2.4.20 (1..1)
for details).

8 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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A.6.3.2.44  GasPhysicalleg

[ GasPhysicalLeg
Base Type | Physicalswapleg

|:| Physicalswapleg (extension base)

&) Base Type | CommoditySwapleg
Abstract true

|:| CommoeditySwapleg (extension base)

O] Baze Type | Leg
Abstract true

@ [] Leg (extension base)

r—-—'—'—'—*@ attributes

= @m PayerReceiver.model

payerPartyReference |3
payeraconcnReference |3
——@o—@e

receiverPartyReference (B

receiverd coob. treference |&

gasPhysicalLeg o
Type GasPhysicalleg deliveryPeriods

Type GasDeliveryPeriods

gas

Type GasProduct

L @o

deliveryConditions
Type GasDelivery

deliveryQuantity
Type GasPhysicalQuantity

@ Substiuhicn Group
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The “gas” element in the “gasPhysicallLeg” element can be expanded as:
& [] GasProduct

type
Type GasProductTypeEnum

gas
——@o
Type GasProduct

calorificValue ]

Type HMonNegativeDecimal
quality
Type GasQuality

The “deliveryConditions” element in the “gasPhysicallLeg” element can be expanded
as:

= [ GasDelivery

& @ CommodityDeliveryPoints. model

deliveryPoint
Type GasDeliveryPoint

S entryPoint

Type CommodityDeliveryPoint |
#)o

withdrawalPoint ®
Type CommodityDeliveryPoint

deliveryConditions. o @ deivcryType ®
Type GasDelivery . Tvne UeliveryTypeEnum

interconnectionPoint

Tyre Interconnection™oint

@o

buyarHub ‘
Tuwpe CommodityHub

seherHub |
Tvpe CommodityHueb ]
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The “deliveryQuantity” element in the “gasPhysicallLeg” element can be expanded

as:
o [] GasPhysicalQuantity
Base Type CommodityPhysicalluantityBase
|:| CommodityPhysicalQluantityBase (extension base)
Abstract | true
@& attributes
2 Ba CommodityFixedPhysicalQuantity. medel
physicalQuantity
geheorDunpiiy =) Type CommodityNotionalCQuantity
Type GasPhysicalluantity
physicalQuantitySchedule ®
@ Type CommodityPhysicalQuantitySchedule
totalPhysicalQuantity

Type UnitQuantity

@e
0..sa minPuyzicalQuantity
Type CommodityN utlu.‘.alﬂuant'rtyj

0..sa | maxPhysicalQuantiy
—(@#)o - o
Type QummudﬁyNutlunuiQ:ﬂntrtyJ

elecunoParty
Tvne PartyRefeierce J
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./gasPhysicalLeg)
Number
cmee.l / gasPhysicalLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Gas Physical Leg.
/ gasPhysicalLeg/payerParty | @href xsd:IDREF A reference to a party. Req.
Reference
cm.e.2 / gasPhysicalLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Gas Physical Leg.
/ gasPhysicalLeg/receiverPar | @href xsd:IDREF A reference to a party. Req.
tyReference
cm.e.3 / gasPhysicalLeg deliveryPeriods GasDeliveryPeriods (Refer | The different options for specifying the Delivery or Supply 0.1
to section A.6.3.2.4.11 for Periods.
details).
cm.e4 / gasPhysicalLeg gas - The specification of the gas to be delivered. 0.1
(1.1)
cm.e4.1 / gasPhysicalLeg/gas type Enumerated type: The type of gas to be delivered, if applicable. 0.1
gasProductType (1.1)
cm.ed.2 / gasPhysicalLeg/gas [branching]® - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
/calorificValue and /quality elements.
cm.e4.2.1 / gasPhysicalLeg/ gas calorificValue xsd:decimal (4,5) Either /calorificValue or /qualtity. 1.1
(non-negative)
The calorific value of the gas to be delivered, specified in
megajoules per cubic meter (MJ/m3).
cm.e4.2.2 / gasPhysicalLeg/ gas quality xsd:normalizedString (20) Either /calorificValue or /qualtity. 1.1
The quality of the gas to be delivered.
cm.e.5 / gasPhysicalLeg deliveryConditions - The physical delivery conditions for the transaction. 0.1
cm.eb5.1 / gasPhysicalLeg/deliveryCo | deliveryPoint xsd:normalizedString (50) Either /deliveryPoint or (/entryPoint or /withdrawalPoint). | 1..1

nditions

9 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./gasPhysicalLeg)
Number
The physical or virtual point at which the gas will be
delivered.
cm.e.5.2 / gasPhysicalLeg/deliveryCo | entryPoint xsd:normalizedString (30) Either /deliveryPoint or (/entryPoint or /withdrawalPoint). | 0..1
nditions
The physical or virtual point at which the gas enters a
transportation system.
cm.e5.3 / gasPhysicalLeg/deliveryCo | withdrawalPoint xsd:normalizedString (50) Either /deliveryPoint or (/entryPoint or /withdrawalPoint). | 0..1
nditions
The physical or virtual point at which the gas is withdrawn
from a transportation system.
cm.e.6 / gasPhysicalLeg deliveryQuantity - The different options for specifying the quantity. 0.1
1.1)
cm.e.6.1 / gasPhysicalLeg/deliveryQ | [branching]t0 - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
uantity /physicalQuantity and /physicalQuantitySchedule
elements.
cm.e.6.1.1 / gasPhysicalLeg/deliveryQ | physicalQuantity CommodityNotionalQuanti | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
uantity ty
(Refer to section A.6.3.2.4.14 | The Quantity per Delivery Period.
for details)
cm.e.6.1.2 / gasPhysicalLeg/deliveryQ | physicalQuantitySchedu | CommodityPhysicalQuantit | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
uantity le ySchedule
(Refer to section A.6.3.2.4.16 | Allows the documentation of a shaped quantity trade where
for details). the quantity changes over the life of the transaction.
cm.e.6.2 / gasPhysicalLeg/deliveryQ | totalPhysicalQuantity UnitQuantity The Total Quantity of the commodity to be delivered. 0.1
uantity (Refer to section A.6.3.2.4.20 (1..1)

for details).

10 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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A.6.3.2.4.5  OQilPhysicallLeg

[] CiPhysicalLeg
Baze Type | PhysicalSwapleg

|:| Phy=icalswapleg (extension base)
) Baze Type | CommoditySwapleg
Abstract true

|:| CommoditySwapleg (extension base)

&) Baze Type | Leg
Abstract true

@ [ ] Leg (extension base)

I,a-—-—'—'—'—*@ attributes

(= @m PayerReceiver.model

payerPartyReference |2
payverAccounideference |

receiverPartyReference |3

receiverdsccuridererence |3

gilPhysicalLeg ol
Type QilPhysicalleg deliveryPeriods

Type CommodityDeliveryPeriods

oil
Type GOilProduct

E,

deliveryConditions
Type QilDelivery

deliveryQuantity
Type CommodityPhysicalQuantity

@ Sobsitution Group
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The “oil” element in the “oilPhysicallLeg” element can be expanded as:

< [ OiProduct
type
: ®
il Type OilProduciType
T OilProduct = .B
ype iIProdu -

Type CommodityProductGrade

The “deliveryConditions” element in the “oilPhysicallLeg” element can be
expanded as:

S [ oiDelivery

pipeling
Type QilPipelineDelivery

©

transfer
Tvps Jillransferdelivery

deliveryConditions imponerQfRecrro
Type QilDelivery Twvps PartyReference

absuleteTolerance ®
Tvps AbsoluteToerance
percentzgeTolerancs ®
Type PercentageTolerance

@)
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The “pipeline” element in the “deliveryConditions” element can be expanded as:

& [ ] OCiPipelineDelivery

pipelineMame

Type CommodityPipeline

withdrawalPoint

Type CommodityDeliveryPoint

entryPoint

@
- Type CommodityDeliveryPoint
pipeling
o Jo——(@)o
Type QilPipelineDelivery
®

deliveraslzBvBarge

Tyre x=d.boolean

risk

Type CommodityDelrveryRisk

0.00 | CYCis
Type CommodityPipeinaCycle

The “deliveryQuantity” element in the “oilPhysicallLeg” element can be
expanded as:

o [] CommodityPhysicalQuantity
Base Type CommodityPhysicalQuantityBase

|:| CommodityPhysicalQuantityBase (extension base)
Abstract | true

I,-—-—'—*@ attributes

© ma CommodityFixedPhysica Iﬂuant'rty.mudellzl

deliveryQuantity
Type CommodityPhysicalQuantity physicalQuantity
I Type Cummud'rtyNutiunalQuantityJ
physicalQuantitySchedule ®
L @e @@ Type CommodityPhysicalQuantitySchedule
totalPhysicalQluantity

Type UnitQuantity
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./oilPhysicalLeg)
Number
cm.f.1 /oilPhysicalLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Oil Physical Leg.
/oilPhysicalLeg/payerParty | @href xsd:IDREF A reference to a party. Req.
Reference
cm.f2 /oilPhysicalLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Oil Physical Leg.
/oilPhysicalLeg/receiverPart | @href xsd:IDREF A reference to a party. Req.
yReference
cm.£.3 /oilPhysicalLeg deliveryPeriods CommodityDeliveryPeriods | The different options for specifying the Delivery or Supply 0.1
(Refer to section A.6.3.2.4.10 | Periods.
for details).
cn.f4 /oilPhysicalLeg oil - The specification of the oil product to be delivered. 0.1
(1.1
cm.f4.1 /oilPhysicalLeg/ oil type Scheme: The type of oil product to be delivered, if applicable. 0.1
CommodityOilProductType (1.1)
(xsd:normalizedString(25))
/oilPhysicalLeg/oil/ type @commodityOilProduct | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
TypeScheme default value:
http:/ /www.fpml.org/coding-scheme/commodity-oil-
product-type
cm.f.4.2 / oilPhysicalLeg/ oil grade Scheme: ProductGrade The grade of oil product to be delivered, if applicable. 0.1
(xsd:normalizedString(50)) (1.1)
/oilPhysicalLeg/oil/ grade @productGradeScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
default value:
http:/ /www . fpml.org/coding-scheme /commodity-oil-
product-grade
cm.£5 /oilPhysicalLeg deliveryConditions - The physical delivery conditions for the transaction. 0.1
cm.£5.1 /oilPhysicalLeg/deliveryCo | pipeline - Specified the delivery conditions where the oil productisto | 1..1
nditions be delivered by pipeline.
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Field Field location (Relative Field name Data Type Description Card.
Reference | to ./oilPhysicalLeg)
Number
cm.f5.1.1 /oilPhysicalLeg/deliveryCo | pipelineName xsd:normalizedString(50) The name of pipeline by which the oil product will be 0.1
nditions/ pipeline delivered.
cm.£5.1.2 /oilPhysicalLeg/deliveryCo | withdrawalPoint xsd:normalizedString(50) The location at which the transfer of the title to the 0.1
nditions/pipeline commodity takes place.
cm.£5.1.3 /oilPhysicalLeg/deliveryCo | entryPoint xsd:normalizedString (50) The point at which the oil product will enter the pipeline. 0.1
nditions/pipeline
cm.£.6.1.2 /oilPhysicalLeg deliveryQuantity - The different options for specifying the quantity. 0.1
(1.1
cm.£.6.2 /oilPhysicalLeg/deliveryQu | [branching]™ - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
antity /physicalQuantity and /physicalQuantitySchedule
elements.
cm.£.6.2 /oilPhysicalLeg/deliveryQu | physicalQuantity CommodityNotionalQuanti | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
antity ty
(Refer to section A.6.3.2.4.14 | The Quantity per Delivery Period.
for details)
cm.£5.2 /oilPhysicalLeg/deliveryQu | physicalQuantitySchedu | CommodityPhysicalQuantit | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
antity le ySchedule
(Refer to section A.6.3.2.4.16 | Allows the documentation of a shaped quantity trade where
for details). the quantity changes over the life of the transaction.
cm.£5.3 /oilPhysicalLeg/deliveryQu | totalPhysicalQuantity UnitQuantity The Total Quantity of the commodity to be delivered. 0.1
antity (Refer to section A.6.3.2.4.20 (1..1)
for details)

11 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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A.6.3.2.4.6 ElectricityPhysicall.eg
o [l ElectricityPhysicalleg
Base Type | PhysicalSwapleg
[[] PhysicalSwapleg (extension base)
= Base Type | CommoditySwapleg
Abstract true
|:| CommoditySwapleg (extension base)
@ Base Type | Leg
Abstract true
& [] Leg (extension base)
|,.--—-—-—'—'—'li?:r::l attributes
(O Ba PayerReceivermodel
payerPartyReference (&
payerdrcoaniieference |3
@o—@pe
receiverPartyReference |(®
receiverdrcuuntueference |@
deliveryPeriods.
Type CommodityDeliveryPeriods
— - 0.8 settlementPeriods
glecircivitysicol €0 Type SettlementPeriods
Type ElectricityPhysicalLleg
settlementPericdsScheduc
Type SetlementPericasSchedule
loadType
@ @
Type LoadTypeEnum
electricity
Type ElectricityProduct
deliveryConditions.
Type ElectricityDelivery
deliveryQuantity
Type ElectricityPhysicalQuantity
® Subetiuiion Group
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The “settlementPeriods” element in the “electricityPhysicallLeg” element can be

expanded as:
& [] SettlementPeriods

(-—'—*@ attributes

duration ®
Type SettlementPeriodDu ratiunEnumJ

settlementPeriods

Type SettlementPeriods 0.7 applicableDay J

Type DayOfieekEnum

startTime J

o) Type OffsetPrevailingTime
\—.@ o

endTime

Type OffsetPrevailingTime y

excludeHolidays
Type CommodityBusinessCalendar

I includeHolidays ]

Type CommodityBusinessCalendar

The “electricity” element in the “electricityPhysicallLeg” element can be
expanded as:

& [ ] ElectricityProduct

type
Type ElectricityProductiTypeEnum

electricity .
T ElectricityProduct R 2
Vpe ectricityProdu —

Type Po s'rt'r'.feD&cimalJ
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The “deliveryConditions” element in the “electricityPhysicallLeg” element can be
expanded as:

& [l ElectricityDelivery

deliveryPoint
Type Electric:'rt'_,rDeIi'.rery.rF'uintJ

delivery Tyne J

Tvoe clectrictyDeliveryType

—&)o
Type ClectricityTransmissionContinoency
deli Conditi . inters ctionPaint
T:pterileuc:ricl::ﬂselivew_ & @ = Tlr:;; DTr;:rcljljn:uI::iunPuintJ@
deliveryZone J
—&)eo

transmissienCantingency J@

Type CommodityDelvenyPoint

glectinaPartyReference
Type PartyRetercnre J

The “deliveryQuantity” element in the “electricityPhysicalLeg” element can be
expanded as:

o [] ElectricityPhysicalQuantity
Base Type | CommodityPhysicalQuantityBase

|:| CommodityPhysicalQuantityBase (extension base)
Abstract | true

I,-—'—'—*@ attributes

: : =
deliveryQuantity 1. | physicalQuantity
Type ElectricityPhysicalluantity kT‘_.r|:|-|3 ElectricityPhysicalDelivery Quantity

1.8 /ph:.rsicalﬂuantityﬁchadule ®
E:. \_T}rpe ElectricityPhysicalDeliveryQuantitySchedule

totalPhysicalQuantity
Type UnitQuantity
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./electricityPhysicalLeg)
Number
cm.b.1 /electricityPhysicalLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Electricity Physical Leg.
/electricityPhysicalLeg/paye | @href xsd:IDREF A reference to a party. Req.
rPartyReference
cm.b.2 / electricityPhysicalLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Electricity Physical Leg.
/electricityPhysicalLeg/recei | @href xsd:IDREF A reference to a party. Req.
verPartyReference
cm.b.3 /electricityPhysicalLeg deliveryPeriods CommodityDeliveryPeriods | The different options for specifying the Delivery or Supply 0.1
(Refer to section A.6.3.2.4.10 | Periods.
for details).
cm.b.4 /electricityPhysicalLeg settlementPeriods - The specification of the Settlement Periods in which the 0.U
electricity will be delivered. (0.12)
cm.b.4.1 /electricityPhysicalLeg/settl | duration Enumerated type: The length of each Settlement Period. 0.1
ementPeriods settlementPeriod Duration
cm.b.4.2 /electricityPhysicalLeg/settl | applicableDay Enumerated type: Specifies the Applicable Day with respect to a range of 0.7
ementPeriods dayOfWeek Settlement Periods. This element can only be omitted if
includesHolidays is present, in which case this range of
Settlement Periods will apply to days that are holidays only.
cm.b.4.3 /electricityPhysicalLeg/settl | startTime OffsetPrevailingTime (Refer | Specifies the hour-ending Start Time with respect to arange | 0..1
ementPeriods to section A.6.3.2.4.23 for of Settlement Periods.
details).
cm.b.4.4 /electricityPhysicalLeg/settl | endTime OffsetPrevailingTime (Refer | Specifies the hour-ending End Time with respect to arange | 0..1
ementPeriods to section A.6.3.2.4.23 for of Settlement Periods. If neither startTime nor endTime
details). contain an offset element and endTime is earlier than
startTime, this indicates that the time period "wraps around"
midnight. For example, if startTime is 23:00 and endTime is
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Field Field location (Relative Field name Data Type Description Card.
Reference | to ./electricityPhysicalLeg)
Number
01:00 then Settlement Periods apply from 22:00 to 23:00 and
23:00 to 00:00 and 00:00 to 01:00 on each included day.
cm.b.4.5 /electricityPhysicalLeg/settl | [branching]'2 - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
ementPeriods /excludeHolidays and /includeHolidays elements.
cm.b.4.5.1 /electricityPhysicalLeg/settl | excludeHolidays Scheme: Either /excludeHolidays or /includeHolidays element. 1.1
ementPeriods CommodityBusinessCalend
ar Indicates that days that are holidays according to the
(xsd:normalizedString(63)) referenced commodity business calendar should be
excluded from this range of Settlement Periods, even if such
day is an applicable day.
cm.b.4.52 /electricityPhysicalLeg/settl | includeHolidays Scheme: Either /excludeHolidays or /includeHolidays element. 1.1
ementPeriods CommodityBusinessCalend
ar Indicates that days that are holidays according to the
(xsd:normalizedString(63)) referenced commodity business calendar should be included
in this range of Settlement Periods, even if such day is not an
applicable day.
cm.b.5 /electricityPhysicalLeg loadType Enumerated type: loadType | LoadType is a summary of the full description of the 0.1
settlement periods with respect to the region. Used for
describing Electricity delivery schedules (e.g. Base, Peak,
Off-Peak, Custom).
cm.b.6 / electricityPhysicalLeg electricity - The specification of the electricity to be delivered. 0.1
(1.1)
cm.b.6.1 /electricityPhysicalLeg/elect | type Enumerated type: The type of electricity product to be delivered, if applicable. | 0..1
ricity electricityProductType (1.1)
cm.b.6.2 /electricityPhysicalLeg/elect | voltage xsd:decimal(4,5) The voltage, expressed as a number of volts, of the electricity | 0..1
ricity (positive) to be delivered.
cm.b.7 /electricityPhysicalLeg deliveryConditions - The physical delivery conditions for the transaction. 0.1
cm.b.7.1 /electricityPhysicalLeg/deli | deliveryPoint xsd:normalizedString(50) The point at which delivery of the electricity will occur. 0.1
veryConditions
cm.b.8 /electricityPhysicalLeg deliveryQuantity - The different options for specifying the quantity. 0.1

12 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field Field location (Relative Field name Data Type Description Card.
Reference | to ./electricityPhysicalLeg)
Number
(1.1)
cm.b.8.1 /electricityPhysicalLeg/deli | [branching]'? - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
veryQuantity /physicalQuantity and /physicalQuantitySchedule
elements.
cm.b.8.1.1 /electricityPhysicalLeg/deli | physicalQuantity ElectricityPhysicalDelivery | Either /physicalQuantity or /physicalQuantitySchedule 1.U
veryQuantity Quantity (1.1)
(Refer to section A.6.3.2.4.18 | The Quantity per Delivery Period.
for details).
cm.b.8.1.2 /electricityPhysicalLeg/deli | physicalQuantitySchedu | ElectricityPhysicalDelivery | Either /physicalQuantity or /physicalQuantitySchedule 1.0
veryQuantity le QuantitySchedule (1.1)
(Refer to section 0 for Allows the documentation of a shaped quantity trade where
details). the quantity changes over the life of the transaction.
cm.b.8.2 /electricityPhysicalLeg/deli | totalPhysicalQuantity UnitQuantity The Total Quantity of the commodity to be delivered. 0.1
veryQuantity (Refer to section A.6.3.2.4.20 (1.1)
for details).

13 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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A.6.3.2.4.7 BullionPhysicall.eg
[] BulionPhysicalLeg
Base Type | PhysicalForwardLeg
[] PhysicalForwardLeg (extension base)
= Base Type | CommodityForwardLeg
Abstract true
[] CommeodityForwardLeg (extension base)
S Base Type  Leg
Abstract true
= [] Leg (extension base)
(——-—-—'—'—*@ attributes
(© Ba PayerReceiver.model
payerPartyReference |(®
payerdcrountikeference &
@o—@po
receiverPartyReference |
receiverAccsi. tReference |
bulionType:
Type BullionTypeEnum
deliveryLocation
bullionPhysicalLeg
Type BullionDeliveryLocation |
Type BullionPhyzicalLeg
2 Bm Cummud'rtyFt:-cedPh}rsicaItluant'rty.mudellz
physicalQuantity ®
'ﬂ' IE Type CommodityNotionalQuantity
physicalQuantitySchedule
E; Type CommodityPhysicalQuantitySchedule
totalPhysicalCuantity
Type UnitQuantity
settlementDate
Type AdjustableOrRelativeDate
@ Substiution Group
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Field Field location (Relative Field name Data Type Description Card.
Reference | to ./bullionPhysicalLeg)
Number
cn.g.l /bullionPhysicalLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Bullion Physical Leg.
/bullionPhysicalLeg/payerP | @href xsd:IDREF A reference to a party. Regq.
artyReference
cn.g.2 /bullionPhysicalLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Bullion Physical Leg.
/bullionPhysicalLeg/receive | @href xsd:IDREF A reference to a party. Regq.
rPartyReference
cm.g.3 /bullionPhysicalLeg bullionType Enumerated type: The type of Bullion underlying of a Bullion Transaction, if 0.1
bullionType applicable. (1.1)
cn.g4 /bullionPhysicalLeg deliveryLocation Scheme: The physical delivery location for the transaction. 0.1
BullionDeliveryLocation
(xsd:normalizedString(50))
/bullionPhysicalLeg/deliver | @bullionDeliveryLocati | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
yLocation onScheme default value:
http:/ /www . fpml.org/coding-scheme/bullion-delivery-
location
cm.g.5 /bullionPhysicalLeg [branching]'4 - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
/physicalQuantity and /physicalQuantitySchedule
elements.
cm.g.5.1 /bullionPhysicalLeg physicalQuantity CommodityNotionalQuanti | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
ty
(Refer to section A.6.3.2.4.14 | The Quantity per Delivery Period.
for details)
cm.g.5.2 /bullionPhysicalLeg physicalQuantitySchedu | CommodityPhysicalQuantit | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
le ySchedule
(Refer to section A.6.3.2.4.16 | Allows the documentation of a shaped quantity trade where

14 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field Field location (Relative Field name Data Type Description Card.
Reference | to ./bullionPhysicalLeg)
Number
for details). the quantity changes over the life of the transaction.
cm.g.6 /bullionPhysicalLeg totalPhysicalQuantity UnitQuantity The Total Quantity of the commodity to be delivered. 0.1
(Refer to section A.6.3.2.4.20 (1..1)
for details)
cm.g.7 /bullionPhysicalLeg settlementDate AdjustableOrRelativeDate Date on which the bullion will settle. 0.1
(Refer to section A.6.3.3.4 for
details).
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A.6.3.24.8 MetalPhysicall.eg

[] MetalPhysicalLeg
Base Type  PhysicalForwardlLeg

[] PhysicalForwardLeg (extension base)
@ Base Type | CommodityForwardLeg
Abstract true
|:| CommedityForwardLeg (extension base)
© Base Type | Leqg

Abstract true

= [] Leg (extension base)

f_'_'_'_H@ attributes

(@ Bm PayerReceiver.model

payerPartyReference |2

payeraccowmtheference |
@o— @

receiverPartyReference |3

receiver&cusiuaiReference |@

metal

Type Metal

deliveryPeriods
Type CommodityDeliveryPeriods

[metaIPh‘_.rsicalLeg ]

Type WetalPhysicalLeg deliveryConditions

Type MetalDelivery

= gm CommodityFixedPhysicalQuantity. model

physicalluantity
E Type CommodityNotionalGuantity
physicalQuantitySchedule J

®
@ ] Type CommodityPhysicalQuantitySchedule

totalPhysicalQuantity
Type UnitQuantity

conrersionFacior

Type xsd.decimal

@ Substiuiien Group
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The “brand” element in the “metal” element can be expanded as:

@ [] CommodityMetalBrand

name

Type CommodityMetalbrand™ame

brandmananer J

— Tyoe CommodityMetalBranciianager
: Q S
Type CommodityMetalBrand

country

Type Cuuntry[‘.udejl

progucor J

Tyne CommodityMetalFroducer
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The “deliveryConditions” element in the “metalPhysicalLeg” element can be
expanded as:

& [] MetalDelivery

deliveryLocation
Type CommodityDeliveryPo intJ

risk
@
Type CommedityDoliveryRisk

deliveryConditions totalQuantityTolerance
_ E:E: _ ®
Type MetalDelivery Tyne xzd.decimal

pericodiantiyTolerance

Type xzd.decimal

title

Type metallitleEnu |TIJ
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./metalPhysicalLeg)
Number
cm.h.1 /metalPhysicalLeg payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Metal Physical Leg.
/metalPhysicalLeg @href xsd:IDREF A reference to a party. Req.
/payerPartyReference
cm.h.2 /metalPhysicalLeg receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Metal Physical Leg.
/metalPhysicalLeg @href xsd:IDREF A reference to a party. Req.
/receiverPartyReference
cm.h.3 /metalPhysicalLeg metal - The specification of the Metal Product to be delivered. 0.1
(1.1
cmh.3.1 /metalPhysicalLeg/metal material Scheme: The types of metal product for a physically settled metal 0.1
CommodityMetalProductT | trade, if applicable. (1.1)
ype
(xsd:normalizeString(70))
/metalPhysicalLeg/metal/m | @commodityMetalProd | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
aterial uctTypeScheme default value:
http:/ /www . fpml.org/coding-scheme/commodity-metal-
product-type
cm.h.3.2 /metalPhysicalLeg/metal shape Scheme: The physical shape which can be delivered in Seller's option. | 0.U
CommodityMetalShape 0.1)
(xsd:normalizeString(90))
/metalPhysicalLeg/metal/s | @commodityMetalShap | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
hape eScheme default value:
http:/ /www.fpml.org/coding-scheme/commodity-metal-
shape
cm.h.3.3 /metalPhysicalLeg/metal brand - The brand(s) of material which can be delivered in Seller's 0.U
option. (0..1)
cm.h.3.3.1 /metalPhysicalLeg/metal/b | country Scheme: Country The brand country of material which can be delivered in 0.1
rand (xsd:token(3)) Seller's option.
/metalPhysicalLeg/metal/b | @countryScheme xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
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Field Field location (Relative Field name Data Type Description Card.
Reference | to./metalPhysicalLeg)
Number
rand/country default value:
http:/ /www .fpml.org/coding-scheme/external /is03166
cm.h.34 /metalPhysicalLeg/metal grade xsd:normalizeString(90) The grade of material which can be delivered in seller's 0.U
option, if applicable. (1.1)
cm.h.4 /metalPhysicalLeg deliveryPeriods CommodityDeliveryPeriods | The period during which delivery/deliveries of Metal may | 0..1
(Refer to section A.6.3.2.4.10 | be scheduled.
for details).
cm.h.5 /metalPhysicalLeg deliveryConditions - The physical delivery arrangements and requirements fora | 0..1
physically settled non-precious metal transaction.
cm.h.5.1 /metalPhysicalLeg/delivery | deliveryLocation xsd:normalizedString(50) The Delivery Point for a physically settled non-precious 0.1
Conditions metal transaction.
cm.h.6 /metalPhysicalLeg [branching]'> - The choose-0-out-of-2, or choose-1-out-of-2 between 0.1
/physicalQuantity and /physicalQuantitySchedule
elements.
cm.h.6.1 /metalPhysicalLeg physicalQuantity CommodityPhysicalQuantit | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
y
(Refer to section A.6.3.2.4.14 | The Quantity per Delivery Period.
for details).
cm.h.6.2 /metalPhysicalLeg physicalQuantitySchedu | CommodityPhysicalQuantit | Either /physicalQuantity or /physicalQuantitySchedule. 1.1
le ySchedule
(Refer to section A.6.3.2.4.16 | Allows the documentation of a shaped quantity trade where
for details). the quantity changes over the life of the transaction.
cm.h.7 /metalPhysicalLeg totalPhysicalQuantity UnitQuantity The Total Quantity of the commodity to be delivered. 0.1
(Refer to section A.6.3.2.4.20 (1.1)
for details)

15 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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A.6.3.249  Commodity

|:| IdentifiedAsset (extension base)
© BaseType  Asset
Abstract | true

|:| Asset (extension base)
Abstract  true

If—'—'—'@ attributes

0..e0 | instrumentid ®
Type Instrumentid

description |

@)

Type xsd:string
© §a CommodityProduct.model
=
© B CommodityReferencePriceFramework.model

commodityBase
Type CommodityBase

commodityDetails
Type CommodityDetails

i unit
[ Commodity o e
Base Type IdentifiedAsset Type QuantityUnit

currency

Type Currency

exchangeld
Type Exchangeld

[S] |:| CommodityinformationSource

rateSource
Type CommoditylnformationProvid arJ

publication rateSourcePage

. ee ®
Type CommoditylnformationSource Type RateSourcePage
rateSourcePageHeading ®
Type xsd:string

specifiedPrice

©]
Type SpecifiedPriceEnum

deliveryDates
Type DeliveryDatesEnum

denwanNearby ]

Type DeliveryNearby
= Bl bt

—_—
def-=ryDate

Tyr~ Adjustaplelate

deli. >ryDatey'ear*’ Lntn
Typ= xsd:g¥earl!~nth

demver,MateRoliConvertzn

Typs Carset

denver, NateExpirationC rveiion

Type Cliset

mu.alier

Typ= FositiveDe~imal
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

cm.7.1

/

instrumentld

Scheme:
CommodityReferencePrice
xsd:normalizedString(150)

Identification code of the underlying asset of the transaction
for Commodity, if applicable.

Option Floating Strike price is used to specify the average
strike price for Option Floating Strike Price Per Unit
Commodity.

Instrument ID of Option Floating Strike Price Per Unit
Commodity means the identification code of the underlying

asset of the transaction, if applicable.

Required if /commodityBase element is not exist.

0.U
(0.1)

/instrumentld

@instrumentldSche
me

xsd:anyURI

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

http:/ /www.hkicl.com.hk/scheme/hktr/instrumentldSche
me

Opt.

cm.7.2

description

xsd:normalizedString(255)

Long name of the underlying asset.

0.1

cm.7.3

~[~

commodityBase

xsd:normalizedString(50)

The base type of the underlying commodity of the
transaction, if applicable. Where possible, this should follow
the naming convention used in the 2005 ISDA Commodity
Definition. E.g. Natural Gas.

Required if /instrumentld element is not exist.

0.1

cm.7.4

commodityDetails

xsd:normalizedString(50)

To more specifically indicate the underlying commodity of
the transaction, if applicable. Where possible, this should
follow the naming convention used in the 2005 ISDA
Commodity Definition.

Required if /instrumentld element is not exist.

0.1

cm.7.5

unit

Scheme:
CommodityPriceQuoteUnit
s

xsd:normalizedString(30)

The unit of measure in which the underlying commodity of
the transaction is denominated, if applicable.

Required if /instrumentld element is not exist.

0.1

/unit

@quantityUnitSche

xsd:anyURI

Simply ignored by HKTR-R system. Always use the

Opt.
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

default value:
http:/ /www.fpml.org/coding-scheme / price-quote-units

cm.7.6

currency

Scheme: Currency
xsd:normalizedString(3)

The currency in which the reference price of the underlying
commodity is published, if applicable.

Required if /instrumentld element is not exist.

0.1

/currency

@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.

cm.7.7

[branching]'e

The choose-0-out-of-2, or choose-1-out-of-2 between
/exchangeld and /publication elements.

0.1

cm.7.7.1

exchangeld

Scheme: HomepageMIC
xsd:normalizedString(10)

Either /exchangeld or /publication.

The identification code of the Exchange where those
commodities are being traded with reference to the price of a
listed instrument for the transaction for Commodity, if
applicable.

Identification code of the Exchange where those
commodities are being traded with reference to the price of a
listed instrument for Option Floating Strike Price Per Unit
Commodity Exchange ID, if applicable.

1.1

/exchangeld

@exchangeldScheme

xsd:anyURI

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

http:/ /www .fpml.org/coding-scheme/external / exchange-
id-MIC-1-0

Opt.

16 This is not a real XML element. It is specified here to show the choose-0-out-of-2, or choose-1-out-of-2 of child elements relationship.
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

cm.7.7.2

/

publication

Either /exchangeld or /publication.

For those commodities being traded with reference to a price
distributed by a publication, that publication should be
specified in the 'publication' element.

1.1

cm.7.7.2.1

/publication

rateSource

Scheme:
InformationProvider
xsd:normalizedString(60)

The publication in which the relevant quote for the
transaction (e.g. rate, price, index or factor) is to be found, if
applicable.

/publication/rateSource

@informationProvid
erScheme

xsd:anyURI

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

http:/ /www .fpml.org/coding-scheme/commodity-
information-provider

cm.7.7.2.2

/publication

rateSourcePage

xsd:normalizedString(60)

The specific page or screen (in the case of electronically
published information) on which the Rate Source for the
transaction is to be found, if applicable.

0.1

cm.7.7.2.3

/publication

rateSourcePageHead
ing

xsd:normalizedString(200)

The heading for the rate source on a given rate source page
or screen.

0.1

cm.7.8

/

specifiedPrice

Enumerated type:
specifiedPrice

To indicate a description of the nature of the underlying
price that is observed for the transaction for Commodity, if
applicable.

The description of the nature of the underlying price that is
observed for Option Floating Strike Price Per Unit
Commodity Specified Price

0.1

cm.7.9

[branching]'7

The choose-0-out-of-1, or choose-1-out-of-1 of deliveryDates
element.

0.1

cm.7.9.1

deliveryDates

Enumerated type:
deliveryDates

The 'deliveryDates' element is applicable for a Commodity
Reference Price that references a listed future contract.

1.1

17 This is not a real XML element. It is specified here to show the choose-0-out-of-1, or choose-1-out-of-1 of child element relationship.
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A.6.3.2.4.10 CommodityDeliveryPeriods
I,-—*@ attributes
pericds
: ®
Type AdjustableDates
| [ CommodityDeliveryPeriods |
pericdsSchedu's ®
Type CeomnodityCalculationPernodasS chedule
o 2 2y CommodityCalculationPericdzPointer. model
- - -
calculationPericdsReference
kT',rpe CalculationPerioZzReference
( calculationPericesScheduleReference
kT:-.er CalculationPericozScheduleReference
A ( calculationPerindsDatesReference

kT',rpe CalculationPeriodzDatesReference
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommodityDeliveryPeriod

s”-typed element)

cm.4.1 / periods AdjustableDates (Refer to The Delivery Periods for this leg of the swap. This type is 1.1

section A.6.3.3.3 for details).

only intended to be used if the Delivery Periods differ from
the Calculation Periods on the fixed or floating leg. If
DeliveryPeriods mirror another leg, then the
calculationPeriodsReference element should be used to
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Field Field location (with root | Field name Data Type Description Card.
Reference being the

Number “CommodityDeliveryPeriod

s”-typed element)

point to the Calculation Periods on that leg - or the
calculationPeriodsScheduleReference can be used to point to
the Calculation Periods Schedule for that leg.
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A.6.3.2.4.11 GasDeliveryPeriods

= |:| CommodityDeliveryPeriods (extension base)

r—'—'@ attributes

periods
Type AdjustableDates

periodsScnecle
Tyr=  CommodityCalculationPeriodsSchedule

© 3z Co mmud'rtyl.'lﬂlculatiunF‘eriudsF‘uinter.mudeIE‘

P
calculationPeriodsReference J

Type CalculationPeriodsreference

calculationPeriodsScheduleReference ] ®
Type cCalculationPeriodsScheduleReference
calculationPeriodsDatesReference ]

Type CalculationPeriodsDatezsReference

[] GasDeliveryPerinds ol
Base Type CommodityDeliveryPeriods

supph/StartTims

Tyce  PrevailingTime

supphEndTime

Typz  PrevailingTime
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Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “GasDeliveryPeriods”-

typed element)
cm.15.1 / periods AdjustableDates (Refer to The Delivery Periods for this leg of the swap. This type is 1.1

section A.6.3.3.3 for details).

only intended to be used if the Delivery Periods differ from
the Calculation Periods on the fixed or floating leg. If
DeliveryPeriods mirror another leg, then the
calculationPeriodsReference element should be used to
point to the Calculation Periods on that leg - or the
calculationPeriodsScheduleReference can be used to point to
the Calculation Periods Schedule for that leg.
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A.6.3.2.4.12 CommoditySpread
= |:| Money (extenzion base)
= |:| MoneyBase (extenszion base)
~—TT1® attributes
—. () currency &
C dityS d
[] CommoditySprea 94.9 amount |
Baze Type Money 4
spreadConversionractor ®
Type «=sd:decinal
°
spreadUnit
Typz  QuantiUnit
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommoditySpread”-typed
element)
cm.8.1 / currency Scheme:Currency The currency of the spread to be applied over or under the 0.1
(xsd:normalizedString(3)) reference price of the underlying commodity for this leg of (1..1)

the trade for Option Floating Strike Price Per Unit Spread, if
applicable.

The currency of the spread to be applied over or under the
reference price of the underlying commodity for this leg of
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

the trade for each Calculation Period for Option Floating
Strike Price Per Unit Spread Schedule, if applicable.

The currency of the spread to be applied over or under the
reference price of the underlying commodity for floating leg
of the trade for Calculation Spread, if applicable.

The currency of the spread to be applied over or under the
reference price of the underlying commodity for floating leg
of the trade for each Calculation Period for Calculation
Spread Schedule, if applicable.

/currency

@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.

cm.8.2

amount

xsd:decimal(20,10)

The spread that will be applied over or under the reference
price of the underlying commodity for Option Floating
Strike Price Per Unit Spread, if applicable.

The spread that will be applied over or under the reference
price of the underlying commodity for this leg of the trade

for each Calculation Period for Option Floating Strike Price
Per Unit Spread Schedule, if applicable.

The spread that will be applied over or under the reference
price of the underlying commodity for floating leg of the
trade for Calculation Spread, if applicable.

The spread that will be applied over or under the reference
price of the underlying commodity for floating leg of the
trade for each calculation period for Calculation Spread
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Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommoditySpread”-typed
element)
Schedule, if applicable.

Version 1.5.3

Page 210



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration

and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
A.6.3.2.4.13 CommoditySpreadSchedule
0.s SpreadStep
Type CommoditySpread
© B. CommodityCalculationPericdsPointer. model
| [] CommoditySpreadSchedule E}I ]
calculationPerindsReference ®
kT',rpe CalculationPeriousReference
[ calculation"erindsScheduleReference ®
\I}rpa CalculationPericdsScheduleReference
\ ( calculationPerindsDatesReference 1

,xT',rpe CalculationPeriodzDatesReferen ce )
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommoditySpreadSchedul

e”-typed element)
cm.12.1 / spreadStep CommoditySpread The spread per Calculation Period. There must be a spread 0.U
(Refer to section A.6.3.2.4.12 | step specified for each Calculation Period, regardless of (1..24)
for details). whether the spread changes or remains the same between
periods.
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A.6.3.2.4.14 CommodityNotionalQuantity
= attributes
quantitylnit
| [] CommodityNotionalQuantity [ o r—
@ o quantityFrequency
Type CommodityQuantityFrequency
quantity
Type x==d.decimal
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommodityNotionalQuant
ity”-typed element)
cm.1.1 / quantity Unit Scheme: The unit of measure which will apply to the notional 0.1
CommodityPriceQuoteUnit | quantity of the option for Option Notional Quantity, if (1.1)

s
(xsd:normalizedString(30))

applicable.

The unit of measure which applies to the notional quantity
of floating leg notional option for each Calculation Period
for Option Notional Quantity Schedule, if applicable.

The unit of measure which apply to the notional quantity of
fixed leg or floating leg for Notional Quantity, if applicable.

The unit of measure which applies to the notional quantity
of fixed leg or floating leg for each Calculation Period for
Notional Quantity Schedule, if applicable.

The unit of measure which applies to the underlying
physical commodity for Physical Quantity, if applicable.
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

The unit of measure which applies to the underlying
physical commodity to be delivered for each calculation
period for Physical Quantity Schedule, if applicable.

/quantityUnit

@quantityUnitSche
me

xsd:anyURI

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

Opt.

cm.1.2

quantityFrequency

Scheme:
CommodityQuantityFreque
ncy
(xsd:normalizedString(30))

The frequency with which the notional quantity applies for
the option for Option Notional Quantity, if applicable.

The frequency with which the Option Notional Quantity
Schedule applies for the option for each Calculation Period
for Option Notional Quantity Schedule, if applicable.

The frequency with which the notional quantity applied for
fixed leg or floating leg for Notional Quantity, if applicable.

The frequency with which the Notional Quantity Schedule -
Step Quantity applies for fixed leg or floating leg for each
Calculation Period for Notional Quantity Schedule, if
applicable.

The frequency with which the underlying physical
commodity is delivered for Physical Quantity, if applicable.

The frequency with which the underlying physical
commodity is to be delivered for each calculation period for
Physical Quantity Schedule, if applicable.

0.1

/quantityFrequency

@quantityFrequency
Scheme

xsd:anyURI

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

http:/ /www .fpml.org/coding-scheme /commodity-
quantity-frequency

Opt.

cm.1.3

quantity

xsd:decimal(20,10)

The notional quantity for each period for the option for
Option Notional Quantity, if applicable..
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Field Field location (with root | Field name Data Type Description Card.
Reference being the

Number “CommodityNotionalQuant

ity”-typed element)

The notional quantity of each period for the option for each
Calculation Period for Option Notional Quantity Schedule,
if applicable.

The notional quantity for each period for fixed leg or
floating leg for Notional Quantity, if applicable.

The notional quantity of each period for fixed leg or floating
leg for each Calculation Period for Notional Quantity
Schedule, if applicable.

The quantity of the underlying physical commodity which is
to be delivered for Physical Quantity, if applicable.

The quantity of the underlying commodity which is to be
delivered for each calculation period for Physical Quantity
Schedule, if applicable.
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A.6.3.24.15 CommodityNotionalQuantitySchedule
(-—'@ attributes
-
1..sa | notionalStep
k_Tw:-& CommodityMoticnaluantity
CommodityMotionalQuantitySchedule |(S) —
| D 1. = | settlementPeriodsilctionalQuantitySrheduic
Type CommuditySettlementPeriodsNotionaluanttySchedule
= @s CommodityCalculationPericdsPointer. model
°
[ calculationPeriodsReference
kT',rpe CalculationPericdzHeference
( calculationP=nodsScheduleReference
kT:.rpe CalculationPeriodsScheduleReference
( calculationPeriodsDatesReference
kT',rpe CalculationPeriodsDatesReference
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommodityNotionalQuant
itySchedule”-typed
element)
cm.10.1 / notionalStep CommodityNotionalQuanti | The Notional Quantity per Calculation Period. There must 1.0
ty be a Notional Quantity specified for each Calculation Period, | (1..24)
(Refer to section A.6.3.2.4.14 | regardless of whether the quantity changes or remains the
for details) same between periods.
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A.6.3.24.16 CommodityPhysicalQuantitySchedule
= attributes
0..sa quantityStep
| [ CommodityPhysicalQuantitySchedule |2 Type CommodityNotionalQuantity
= aa CommodityDeliveryPericdsPointer. model
(#)o
deliveryPeriodsReference
E Type Calcul=siienPeriodsReference
deliveryPerindzScheduleReference ®
Type CalculationPeriodzScheduleReferznce
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommodityPhysicalQuant
itySchedule”-typed
element)
cm.2.1 / quantityStep CommodityNotionalQuanti | The quantity per Calculation Period. There must be a 0.U
ty quantity specified for each Calculation Period, regardless of | (1..24)
(Refer to section A.6.3.2.4.14 | whether the quantity changes or remains the same between
for details) periods.
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A.6.3.2.4.17 CommodityStrikeSchedule
0..s strikePricePerUnitStep
Type MonMegativeMoney
2 §a CommodityCalculationPericdsPointer. model
| [] CommodityStrikeSchedule le o p
cdlculationPerindsReference
kT',rpe TalculationPeriodsReference
L calculationPei inds3heduleReference ®
kT',rpe CalculationPericdsScheduleReference
- . .
A calculationPerindsDatesReference

kT*_.rpe CaIn:ulatiunF‘eriudsDatesHeferenceJ
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “CommodityStrikeSchedule

”-typed element)
cm.16.1 / strikePricePerUnitSt | NonNegativeMoney The strike price per unit per Calculation Period. There must | 0..U
ep (Refer to section A.6.3.2.4.24 | be a strike price per unit specified for each Calculation (1..24)
for details). Period, regardless of whether the price changes or remains

the same between periods.

Version 1.5.3

Page 217



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
A.6.3.2.4.18 ElectricityPhysicalDeliveryQuantity
= |:| CommodityMotionalCuantity (extension base)
11 & attributes
quantitylnit ®
Type CQuantityUnit |
[l ElectricityPhysicalDeliveryQuantity 'Ef' quantityFrequency J
Baze Type CommodityMotionalQuantity Type CommodityQuantityFrequency
quantity
®
Type x=d.decimal
o 0.se settlementCrriodzRefersnce ®
Tvpe SettlementPeriodsReference
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “ElectricityPhysicalDelivery
Quantity”-typed element)
cm.13.1 / quantity Unit Scheme: The unit of measure which applies to the underlying 0.1
CommodityPriceQuoteUnit | physical commodity, if applicable. (1.1)
s
xsd:normalizedString(30)
/quantityUnit quantityUnitScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
default value:
http:/ /www .fpml.org/coding-scheme / price-quote-units
cm.13.2 / quantityFrequency Scheme: The frequency with which the underlying physical 0.1
CommodityQuantityFreque | commodity is delivered, if applicable.
ncy
(xsd:normalizedString(30))
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Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “ElectricityPhysicalDelivery
Quantity”-typed element)
/quantityFrequency quantityFrequencyS | xsd:anyURI Simply ignored by HKTR-R system. Always use the Opt.
cheme default value:
http://www.fpml.org/coding-scheme/commodity-
quantity-frequency
cm.13.3 / quantity xsd:decimal(20,10) The quantity of the underlying physical commodity whichis | 0..1
to be delivered, if applicable. (1.1)
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A.6.3.2.4.19 ElectricityPhysicalDeliveryQuantitySchedule
= |:| CommodityPhysicalQuantitySchedule (extension base)
T & attributes
0..sa QquantityStep
Type Co mmudityNutiunaIDuant'rtyJ
@ = 3, CommodityDeliveryPericdePointer. model
—.Eﬁ
|:| ElectricityPhy=icalleliveryQuantitySchedule
= deliveryPeriodsReference
Baze Type CommodityPhysicalQuantitySchedule
E Type CalculaiivnPeriodsReference
deliveryPeriodzScheduleReferance ®
Type CalculationPeriodsScheduleRetersnce
o 0 .sa settlement™sricdsReference
Type CSatuementPeriodzreference
Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “ElectricityPhysicalDelivery
QuantitySchedule”-typed
element)
cm.14.1 / quantityStep CommodityNotionalQuanti | The quantity per Calculation Period. There must be a 0.U
ty quantity specified for each Calculation Period, regardless of | (1..24)
(Refer to section A.6.3.2.4.14 | whether the quantity changes or remains the same between
for details) periods.

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 5.7 Confidential
A.6.3.2.4.20 UnitQuantity
@ attributes
| [ UnitQuantity |© quantityUnit
Type CQuantitylnit
&)
quantity
Type MonMegativelDecimal
Field Field location (with root | Field name Data Type Description Card.
Reference being the “UnitQuantity”-
Number typed element)
cm.3.1 / quantity Unit Scheme: The unit of measure of the Total Physical Quantity of the 0.1
CommodityPriceQuoteUnit | underlying physical commodity to be delivered, if (1.1)
s applicable.
(xsd:normalizedString(30))
/quantityUnit @quantityUnitSche xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
me default value:
http:/ /www .fpml.org/coding-scheme/ price-quote-units
cm.3.2 / quantity xsd:decimal(20,10) The Total Physical Quantity of the underlying physical 0.1
(non-negative) commodity to be delivered, if applicable. (1.1)
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A.6.3.24.21 FixedPrice
O] attributes
price
| [ FoedPrice (O Type xsd:decimal
(©) B Price.model
(&)o
priceCurrency
Type Currency
(&)°
priceUnit
Type CuantityUnit
Field Field location (with root Field name Data Type Description Card.
Reference being the “FixedPrice”-
Number typed element)
cm.5.1 / price xsd:decimal(20,10) The fixed price which applies for the trade for Fixed Price, if | 0..1
applicable. (1.1)
The fixed price for each Calculation Period for Fixed Price
Schedule, if applicable.
cm.5.2 / priceCurrency Scheme: Currency The currency of the fixed price which applies for the trade 0.1
(xsd:normalizedString(3)) for Fixed Price, if applicable. (1.1)
The currency of the fixed price which applies in the
transaction for each Calculation Period for Fixed Price
Schedule, if applicable.
/priceCurrency @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
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Field Field location (with root Field name Data Type Description Card.
Reference being the “FixedPrice”-

Number typed element)

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
cm.5.3 / priceUnit Scheme: The unit of measure of the fixed price which applies for the | 0..1
CommodityPriceQuoteUnit | trade for Fixed Price, if applicable. (1.1)

s
(xsd:normalizedString(30)) | The unit of measure of the fixed price which applies in the
transaction for each Calculation Period for Fixed Price
Schedule, if applicable.

/priceUnit @quantityUnitSche xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
me default value:
http:/ /www .fpml.org/coding-scheme/ price-quote-units
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A.6.3.2.4.22 FixedPriceSchedule

i _.aa | fixedPriceStep ®
Type FixedPrice

1..ma wurldscﬂleﬂe‘.e::}tep]

Tyne xzd.decimal

(B)o

-
i _.sa | contraciRsteStap ®
Type MonNegativeMonev
1t tPerivdz PriceSchedu!
v 1.m | settlementPenvdzCPriceScheduls
: : : @
Type ComnoditySettlementPeriodsrriceSchedule
| [] commodityFixedPriceSchedule |E}|—.@
[ Cummudity[‘.ﬂlcuIﬂtiunPeriudsPuinter.mudeIE‘
~alculationPeriodsReference ®
Type CalculationPericdsReference
calculation~eriodsScheduleReference ®
Jyp:\ CalculationPeriod=ScheduleReference

calculationPeriodsDatesReference J

(

Type CalculationPeriodzlatesReference

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

Reference being the

Number “CommodityFixedPriceSche

dule”-typed element)

cm.11.1 / fixedPriceStep FixedPrice The Fixed Price for a given Calculation Period during the life | 1..U
(Refer to section A.6.3.2.4.21 | of the trade. There must be a Fixed Price step specified for (1..24)
for details). each Calculation Period, regardless of whether the Fixed

Price changes or remains the same between periods.
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A.6.3.2.4.23 OffsetPrevailingTime

| [] OffsetPrevailingTime

o—(@)o

O [] PrevailingTime

hourMinuteTime
Type HourMin ut&TimeJ

time
e E!—.E:
Type PrevailingTime

lzcation
Type TimezonelLocation J

[ Offset
&
Base Type | Period

& [} Period (extension base)

(——'—'—*G} attributes

. e
offzet period
Type Orfzat Type PericdEnum

\, (‘ @ o dayType | o

Type DayTypeE numJ

peicdMultiplier |
Type =sd:integer
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Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “OffsetPrevailingTime”-
typed element)
cm.6.1 / time - A type for defining a time with respect to a geographic 0.1
location, for example 11:00 Phoenix, USA. This type should
be used where a wider range of locations than those
available as business centres is required.
cm.6.1.1 /time hourMinuteTime xsd:time A time specified in hh:mm:ss format where the second 0.1
component must be '00', e.g. 1lam would be represented as
11:00:00.
cm.6.1.2 /time location xsd:normalizedString(63) The geographic location to which the hourMinuteTime 0.1
applies. The time takes into account any current day light
saving changes or other adjustments i.e. it is the prevaling
time at the location.
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A.6.3.2.4.24 NonNegativeMoney
|:| MoneyBase (extension base)
Abstract | true
@ attributes
[] MonMegativeMoney Sdlalind J@
Baze Type MoneyBase w
amount
Type HNonMegativeDecimal

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

Reference being the

Number “NonNegativeMoney”-

typed element)
cm.9.1 / currency Scheme: Currency The currency which applies to the total amount of the option | 0..1
(xsd:normalizedString (3)) premium for Premium Payment Amount, if applicable. (1.1)

The currency in which the Strike Price Per Unit is
denominated for Strike Price Per Unit, if applicable.
The currency in which the Strike Price Per Unit for each
Calculation Period is denominated for Strike Price Per Unit
Schedule, if applicable..
The total amount of all fixed payments due during the term
of the trade. The currency in which an amount is
denominated.

cm.9.2 /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
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Field Field location (with root | Field name Data Type Description Card.
Reference being the
Number “NonNegativeMoney”-
typed element)
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
cm.9.3 / amount xsd:decimal (20,10) The total amount of the option premium for Premium 0.1
(non-negative) Payment Amount, if applicable. (1.1)

The price per unit at which the option has been struck for
Strike Price Per Unit, if applicable.

The price per unit at which the option has been struck for
each Calculation Period for Strike Price Per Unit Schedule, if
applicable.

The non negative monetary quantity in currency units.
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A.6.3.3 Reporting - Common FpML Structures

A.6.3.3.1 Reporting — AdjustableDate

| [ AdustablzDate |O1

',-—E) attributes

2 Ba AdustableDate model

unadjustedhate
Type IdentifiedDate

2 [ ] BusinessDayldjustments

] attributes

husinessDayConyvention

datetdustments Type BusinessDayConvertionEnum |

Type BusineszDayAdustments

2 §s BusinessCentersOrReference.model

(F)o
o huzn eszCentersReference ]@

Type BusinezzCentersReference

7 [] BusinessCerters

(] ahritutes

husinessCenters ]

Tyne BusinessCenters

adjustedhate
Type  IdentifiedCate

0.« busines=Center
@ © . ®
Type BusinessTenter |

Version 1.5.3

Page 229



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
Field Field location (with root Field name Data Type Description Card.
Reference | being the “AdjustableDate”-
Number typed element)
a.l / unadjustedDate xsd:date A date subject to adjustment. 0.1
(1.1
a2 / 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 Commodity Forward
/averagePriceLeg/ pricingStartDate.
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.6.3.3.2 Reporting — AdjustableDate2
r-—":'fr} attributes
unadjustedlate
| [ AdjustableDate2 | ) denhieciiate
datesdustments
Type Ousinez=layAdjuztments
©
dateAdjusimentzReference
Type BSuzinesslavAdjustmenizneference
adjustedDate
Tyne  |dentifiedlate
Field Field location (with root Field name Data Type Description Card.
Reference | being the “AdjustableDate”-
Number typed element)
a.l / unadjustedDate xsd:date A date subject to adjustment. 0.1
(1.1)
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A.6.3.3.3 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 CommodityDeliveryPeriods and GasDeliveryPeriods,
Card. is (1..24).
For Commodity Option
/physicalExercise/americanExercise/commencementDates,
/physicalExercise/americanExercise/expirationDates,
/physicalExercise/europeanExercise/expirationDates,
Card. are (1..3).

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.
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A.6.3.3.4 Reporting — AdjustableOrRelativeDate

@ attributes
| [] AdustableOrRelstiveDate | adjustableDste
Type AdjustableDate

relativelate

Twoe relstiveDateofzat

L

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.6.3.3.1 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.6.3.3.5 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.6.3.3.3 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.6.3.3.6 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.6.3.3.1 for details). | accordance with any applicable business day convention.

Only applicable in Interest Rate or Equity products.
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A.6.3.3.7 Reporting — Party Trade Identifier / Trade Identifier

S [ PartyTradeldertifier

=1 |:| Tradeldertifier (extension base)

If,--—-—'—*t';:i-:?l attributes

—@o (®e

tradeldertifier ) EH

linkie  |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
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

/

(branching)8

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.

Opt.

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

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

Field name

Data Type

Description

Card.

For example,

(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
/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 the 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.

1.1

/tradeld

@tradeldScheme

xsd:anyURI

Please use the following URIs for the corresponding types of
trade identifiers in New Trade event / Backloading event /
Post-trade events (including Amendment event) for trade

Opt.
(Req.)
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
correlation purpose when applicable.
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:
UTL
http:/ /www .hkicl.com.hk/scheme/new-unique-
transaction-identifier
Prior-UTT:
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. Reg.
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: backloa
UTI-TID and Prior UTI-TID ding,
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
UTI-TID, Prior UTI-TID: UTI-TID is the value of the Trade ID (UTI-TID) if a unique 1.6 for
xsd:normalizedString(241) Trade ID (UTI-TID) reportable under the mandatory amend
reporting requirements in the European Union exists for the | ment,
HKTR trade reference: trade. It should be presented in conformity with the format | 1.1 for
xsd:normalizedString(15) and structure applicable to it. other
post-
Agent trade reference: Prior UTI-TID is the value of the UTI-TID for the original trade
xsd:normalizedString(40) trade. It is optional to be specified. events)

User trade reference:
xsd:normalizedString(241)

CP trade reference:
xsd:normalizedString(40)

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.
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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

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 UTI-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
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
- Or the existing user trade reference
- Or the existing agent trade reference
- 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:
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Field Field location (with root Field name Data Type Description Card.
Reference | being the

Number “Tradeldentifier”-typed

element)

Agent trade reference:
http:/ /www.hkicl.com.hk/scheme/hktr /new-agent-trade-
ref

User trade reference:
http:/ /www.hkicl.com.hk/scheme/hktr /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
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A.6.3.3.8 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/hktr/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.

i3 / 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.6.4 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 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 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.

A.6.4.1 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).
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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.
Action [Request level] /tr:eventActivityReport R No
Trade event [Request level] /Events.model R No
Event Request ID [Request level] /tr:eventActivityReport/header/messageld R No
Reporting For [Request level] /tr:eventActivityReport/ tr:reportingFor R* No
Agent Event Reference [Request level] /tr:eventActivityReport/ correlationld /@correlationldScheme=" R No
http:/ /www.hkicl.com.hk/scheme/hktr/agent-event-ref”
User Event Reference [Request level] /tr:eventActivityReport/ correlationld /@correlationldScheme=" R No
http:/ /www.hkicl.com.hk/scheme/hktr/user-event-ref
Backloading Date [Backloading] /tr:backloadingDate R No
Trade Reference (for trade [Amendment] R No
correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/hktr/trade-ref “
Agent Trade Reference (for trade [Amendment] R No
correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/hktr/agent-trade-ref “
User Trade Reference (for trade [Amendment] R No
correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http: / /www.hkicl.
com.hk/scheme/hktr/user-trade-ref “
UTI - Issuer ID (for trade [Amendment] R No
correlation) /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerldScheme="http:/ /www.fpml.o
rg/coding-scheme/external / cftc /issuer-identifier”
UTI - UTI value (for trade [Amendment] R No

correlation)

/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.fpml.
org/coding-scheme/external / unique-transaction-identifier “
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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.

UTI-TID (for trade correlation) [Amendment] R No
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/unique-transaction-identifier-unique-trade-id”

Agreement Date [Amendment] /agreementDate R No

Effective Date (Event level) [Amendment] /effectiveDate R No

Execution Type [New Trade / Backloading / Amendment ] R No
/tr:partyEventInformation/ tr:executionType

Agent Trade Reference (for non- [New Trade / Backloading] R No

trade correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http: / /www.hkicl.
com.hk/scheme/hktr/agent-trade-ref “

[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/hktr/new-agent-trade-ref “

User Trade Reference (for non- [New Trade / Backloading] R No

trade correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http: / /www.hkicl.
com.hk/scheme/hktr/user-trade-ref “

[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/hktr/new-user-trade-ref “

UTI Indicator [New Trade / Amendment / Backloading]/tr:utilndicator R Yes

UTI - Issuer ID (for non-trade /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerldScheme="http:/ /www.fpml.o | R Yes

correlation) rg/coding-scheme/ external / cftc/issuer-identifier”

UTI - UTI value (for non-trade [New Trade / Backloading] 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.
correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.fpml.
org/coding-scheme/external / unique-transaction-identifier “
[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http: / /www.hkicl.
com.hk/scheme/new-unique-transaction-identifier”
Prior UTT - Issuer ID /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerldScheme="http:/ /www.fpml.o | R No
rg/coding-scheme/ external / cftc/issuer-identifier”
Prior UTI - UTI value [New Trade / Backloading] R No

/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/ prior-unique-transaction-identifier “

[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http: / /www.hkicl.
com.hk/scheme/new-prior-unique-transaction-identifier”

UTI-TID [New Trade / Backloading] R Yes
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/unique-transaction-identifier-unique-trade-id “

[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http: / /www.hkicl.
com.hk/scheme/new-unique-transaction-identifier-unique-trade-id”

Prior UTI-TID [New Trade / Backloading] R No
/trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/ prior-unique-transaction-identifier-unique-trade-id”
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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.
[Amendment]
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.
com.hk/scheme/new-prior-unique-transaction-identifier-unique-trade-id”
Confirmation Platform ID Party in partyTradeIlnformation block with R Yes
/trade/tradeHeader/ partyTradeInformation/relatedParty/role=" ConfirmationPlatform"
CP Trade Reference /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl. | R Yes
com.hk/scheme/confirmation-platform/trade-ref “
Clearing /trade/tradeHeader/ partyTradeInformation/intentToClear R Yes
Central Counterparty ID Party in partyTradeInformation block with R No
/trade/tradeHeader/ partyTradelnformation/relatedParty/role=" ClearingOrganization"
Clearing Broker Party in partyTradeIlnformation block with R* No
/trade/tradeHeader/ partyTradeInformation/relatedParty/role="ClearingFirm"
Reference Branch of Trade Party /trade/tradeHeader/ partyTradeInformation/ tr:referenceBranch R No
Desk ID /trade/tradeHeader/ partyTradeInformation/unit R No
Execution Date Time [New Trade / Backloading] R No
/trade/tradeHeader/ partyTradelnformation/executionDateTime
Trade Party 1 [New Trade / Backloading / Amendment]/tr:tradeParty1 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:tradeParty2 R* Yes
Trade Party 2 - Place of /party/country of the party block referenced by R No
Incorporation [New Trade / Backloading / Amendment]/tr:tradeParty?2
Bilateral Comments [New Trade / Backloading / Amendment]/ tr:bilateral Comments 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.
Special Terms Indicator [New Trade / Backloading / Amendment]/tr:special TermsIndicator R No
Counterparty Origin /trade/tradeHeader/ partyTradeInformation/ tr:counterpartyOrigin R No
Industrial Sector /trade/tradeHeader/ partyTradelnformation/ triindustrialSector R Yes
Counterparty Industrial Sector /trade/tradeHeader/ partyTradelnformation/ triindustrialSector R Yes
Trade Date /trade/tradeHeader/tradeDate R Yes
Price Notation - Price Type /trade/tradeHeader/ partyTradeInformation/ tr:priceNotation/ tr:priceType R No
Price Notation - Price /trade/tradeHeader/ partyTradelnformation/ tr:priceNotation/ tr:price R No
Compression /tradeHeader/partyTradeInformation/ tr:compression R No

Version 1.5.3

Page 254



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 Confidential
A.6.4.2  Credit
A.6.4.2.1 Credit Default Swap — Single Name
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/ creditDefaultSwap/ primary AssetClass R Yes
Product taxonomy /trade/creditDefaultSwap/ productType/@productTypeScheme="http:/ /www.fpmlorg/ | R Yes
coding-scheme/product-taxonomy”
Buyer /trade/creditDefaultSwap/ general Terms/buyerPartyReference R* Yes
Seller /trade/creditDefaultSwap/ generalTerms/ sellerPartyReference R* Yes
Embedded Option on Swap /trade/creditDefaultSwap/embeddedOptionType R (Note: This field can be | No
left blank when there is no
embedded optionality to
the transaction.)
Effective Date (Unadjusted Date) /trade/creditDefaultSwap/generalTerms/ effectiveDate/ unadjustedDate R Yes
Scheduled Termination Date /trade/creditDefaultSwap/ generalTerms/scheduled TerminationDate / unadjustedDate R Yes
(Unadjusted Date)
Reference Entity - ID Type /trade/creditDefaultSwap/ generalTerms/referencelnformation/ referenceEntity /entityld | R Yes
@entityldScheme
Reference Entity - Entity ID /trade/creditDefaultSwap/generalTerms/referencelnformation/referenceEntity /entityld | R Yes
Reference Entity - Entity Name /trade/creditDefaultSwap/ generalTerms/referencelnformation/ referenceEntity /entityNa | R Yes
me
Reference Obligation - Asset Type | /trade/creditDefaultSwap/generalTerms/referenceInformation/referenceObligation/bon | R Yes

d

or

Version 1.5.3

Page 255



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 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.

/trade/ creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/conv
ertibleBond

or

/trade/creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/mort
gage

or

/trade/creditDefaultSwap/ general Terms/referencelnformation/referenceObligation/loan

Reference Obligation - ID Type

/trade/ creditDefaultSwap/ generalTerms/ referencelnformation/ referenceObligation/bon
d/instrumentld@instrumentldScheme

or

/trade/creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/conv
ertibleBond/instrumentld@instrumentldScheme

or

/trade/creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/mort
gage/instrumentld@instrumentIdScheme

or

/trade/creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/loan
/instrumentIld@instrumentldScheme

Yes

Reference Obligation - Instrument
ID

/trade/ creditDefaultSwap/ generalTerms/ referencelnformation/ referenceObligation/bon
d/instrumentld

or

/trade/creditDefaultSwap/ generalTerms/referencelnformation/referenceObligation/conv
ertibleBond /instrumentId

or

/trade/creditDefaultSwap/ generalTerms/referenceInformation/referenceObligation/mort

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.

gage/instrumentld

or

/trade/creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/loan

/instrumentld
Reference Obligation - Place of /trade/creditDefaultSwap/ generalTerms/referencelnformation/referenceObligation/bon | R No
Incorporation d/tr:placeOfIssuance

or

/trade/ creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/conv

ertibleBond/ tr:placeOfIssuance

or

/trade/ creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/mort

gage/ tr:placeOfIssuance

or

/trade/creditDefaultSwap/ generalTerms/ referenceInformation/ referenceObligation/loan

/tr:placeOfIssuance
Initial Payment Amount Payer /trade/creditDefaultSwap/feeLeg/initialPayment/ payerPartyReference R* No
Initial Payment Amount Receiver | /trade/creditDefaultSwap/feeLeg/initialPayment/receiverPartyReference R* No
Initial Payment Date - Adjusted /trade/creditDefaultSwap/feeLeg/initialPayment/adjustablePaymentDate R No
Date
Initial Payment - Currency /trade/creditDefaultSwap/feeLeg/initialPayment/ paymentAmount/ currency R No
Initial Payment - Amount /trade/creditDefaultSwap/feeLeg/initialPayment/ paymentAmount/amount R No
Single Payment Date - Adjusted /trade/ creditDefaultSwap/feeLeg/singlePayment/adjustablePaymentDate R No
Date
Single Payment — Currency /trade/creditDefaultSwap/feeLeg/singlePayment/fixed Amount/currency R No
Single Payment - Amount /trade/creditDefaultSwap/feeLeg/singlePayment/fixed Amount/amount 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.
Payment Frequency - Period /trade/ creditDefaultSwap/feeLeg/ periodicPayment/ paymentFrequency/ periodMultiplie | R Yes
Multiplier r
Payment Frequency - Period /trade/creditDefaultSwap/feeLeg/ periodicPayment/ paymentFrequency / period R Yes
Fixed Rate (per annum) /trade/creditDefaultSwap/feeLeg/ periodicPayment/fixed AmountCalculation/fixedRate | R Yes
Notional Amount - Currency /trade/ creditDefaultSwap/ protectionTerms/ calculationAmount/ currency R Yes
Notional Amount - Amount /trade/creditDefaultSwap/ protectionTerms/ calculationAmount/amount R Yes
Cash Settlement Currency /trade/ creditDefaultSwap/ cashSettlementTerms/ settlementCurrency / currency R (Note: This field should | No

be completed when the
transaction is to be settled
in a currency other than
the currency in which the
notional amount is
denominated.)
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A.6.4.2.2 Credit Default Swap — Index
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/creditDefaultSwap/ primaryAssetClass R Yes
Product taxonomy /trade/creditDefaultSwap/productType/@productTypeScheme="http:/ /www.fpml.org/ | R Yes
coding-scheme/product-taxonomy”
Buyer /trade/creditDefaultSwap/generalTerms/buyerPartyReference R* Yes
Seller /trade/creditDefaultSwap/ general Terms/ sellerPartyReference R* Yes
Embedded Option on Swap /trade/ creditDefaultSwap/embeddedOptionType R (Note: This field can be | No
left blank when there is no
embedded optionality to
the transaction.)
Effective Date (Unadjusted Date) /trade/creditDefaultSwap/ general Terms/ effectiveDate/unadjustedDate R Yes
Scheduled Termination Date /trade/creditDefaultSwap/ generalTerms/scheduledTerminationDate/ unadjustedDate R Yes
(Unadjusted Date)
Index Reference Information - ID /trade/creditDefaultSwap/ generalTerms/indexReferenceInformation/indexId@indexIdSc | R Yes
Type heme
Index Reference Information - /trade/ creditDefaultSwap/ generalTerms/indexReferenceInformation/indexId R Yes
Index ID
Index Reference Information - /trade/ creditDefaultSwap/ generalTerms/indexReferenceInformation/ tr:placeOflssuance | R No
Place of Issuance Reference
Initial Payment Amount Payer /trade/creditDefaultSwap/feeLeg/initialPayment/ payerPartyReference R* No
Initial Payment Amount Receiver | /trade/creditDefaultSwap/feeLeg/initialPayment/receiverPartyReference R* No
Initial Payment Date - Adjusted /trade/ creditDefaultSwap/feeLeg/initialPayment/adjustablePaymentDate R No

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.
Initial Payment - Currency /trade/creditDefaultSwap/feeLeg/initialPayment/ paymentAmount/currency R No
Initial Payment - Amount /trade/creditDefaultSwap/feeLeg/initialPayment/ paymentAmount/amount R No
Payment Frequency - Period /trade/ creditDefaultSwap/feeLeg/ periodicPayment/ paymentFrequency/ periodMultiplie | R Yes
Multiplier r
Payment Frequency - Period /trade/creditDefaultSwap/feeLeg/periodicPayment/ paymentFrequency/ period R Yes
Fixed Rate (per annum) /trade/creditDefaultSwap/feeLeg/ periodicPayment/fixed AmountCalculation/fixedRate | R Yes
Notional Amount - Currency /trade/ creditDefaultSwap/ protectionTerms/ calculationAmount/ currency R Yes
Notional Amount - Amount /trade/ creditDefaultSwap/ protectionTerms/ calculationAmount/amount R Yes
Cash Settlement Currency /trade/creditDefaultSwap/ cashSettlementTerms/ settlementCurrency / currency R (Note: This field should | No

be completed when the
transaction is to be settled
in a currency other than
the currency in which the
notional amount is
denominated.)
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A.6.4.2.3 Credit Default Swap — Index Tranche
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/creditDefaultSwap/ primaryAssetClass R Yes
Product taxonomy /trade/creditDefaultSwap/productType/@productTypeScheme="http:/ /www.fpml.org/ | R Yes
coding-scheme/product-taxonomy”
Buyer /trade/creditDefaultSwap/generalTerms/buyerPartyReference R* Yes
Seller /trade/creditDefaultSwap/ general Terms/ sellerPartyReference R* Yes
Embedded Option on Swap /trade/ creditDefaultSwap/embeddedOptionType R (Note: This field can be | No
left blank when there is no
embedded optionality to
the transaction.)
Effective Date (Unadjusted Date) /trade/creditDefaultSwap/ general Terms/ effectiveDate/unadjustedDate R Yes
Scheduled Termination Date /trade/creditDefaultSwap/ generalTerms/scheduledTerminationDate/ unadjustedDate R Yes
(Unadjusted Date)
Index Reference Information - ID /trade/creditDefaultSwap/ generalTerms/indexReferenceInformation/indexId@indexIdSc | R Yes
Type heme
Index Reference Information - /trade/ creditDefaultSwap/ generalTerms/indexReferenceInformation/indexId R Yes
Index ID
Index Reference Information - /trade/ creditDefaultSwap/ generalTerms/indexReferenceInformation/ tr:placeOflssuance | R No
Place of Issuance Reference
Attachment Point /trade/creditDefaultSwap/generalTerms/indexReferenceInformation/ tranche/attachmen | R Yes
tPoint
Exhaustion Point /trade/creditDefaultSwap/generalTerms/indexReferenceInformation/ tranche/exhaustion | R Yes

Point
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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 Payment Amount Payer /trade/creditDefaultSwap/feeLeg/initialPayment/ payerPartyReference R* No
Initial Payment Amount Receiver | /trade/creditDefaultSwap/feeLeg/initialPayment/receiverPartyReference R* No
Initial Payment Date - Adjusted /trade/creditDefaultSwap/feeLeg/initialPayment/adjustablePaymentDate R No
Date
Initial Payment - Currency /trade/creditDefaultSwap/feeLeg/initialPayment/ paymentAmount/ currency R No
Initial Payment - Amount /trade/creditDefaultSwap/feeLeg/initialPayment/paymentAmount/amount R No
Payment Frequency - Period /trade/ creditDefaultSwap/feeLeg/ periodicPayment/ paymentFrequency/ periodMultiplie | R Yes
Multiplier r
Payment Frequency - Period /trade/creditDefaultSwap/feeLeg/ periodicPayment/ paymentFrequency / period R Yes
Fixed Rate (per annum) /trade/creditDefaultSwap/feeLeg/ periodicPayment/fixed AmountCalculation/fixedRate | R Yes
Notional Amount - Currency /trade/ creditDefaultSwap/ protectionTerms/ calculationAmount/ currency R Yes
Notional Amount - Amount /trade/ creditDefaultSwap/ protectionTerms/ calculationAmount/amount R Yes
Cash Settlement Currency /trade/ creditDefaultSwap/ cashSettlementTerms/ settlementCurrency / currency R (Note: This field should | No

be completed when the
transaction is to be settled
in a currency other than
the currency in which the
notional amount is
denominated.)
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A.6.4.3 Commodity
A.6.4.3.1 Commodity 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/commoditySwap/ primaryAssetClass R Yes
Product Taxonomy /trade/commoditySwap/productType/@productTypeScheme="http:/ /www.hkicl.com.h | R Yes
k/scheme/hktr/product-taxonomy”
OTC Derivatives Product /trade/commoditySwap/productType/@productTypeScheme="http:/ /www.fpml.org/c | R Yes
Taxonomy oding-scheme/product-taxonomy”
Settlement Currency /trade/commoditySwap/settlementCurrency R (Note: This field should | No
be completed when the
transaction is to be settled
in a currency other than
the currency in which the
notional  amount s
denominated.)
Effective Date (Unadjusted Date) /trade/commoditySwap/ effectiveDate / adjustableDate / unadjustedDate R Yes
Termination Date (Unadjusted /trade/commoditySwap/ terminationDate/adjustableDate/unadjustedDate R Yes
Date)
Floating Leg Payer /trade/commoditySwap/floatingLeg|[1 | 2]/ payerPartyReference R* Yes
Floating Leg Commodity /trade/commoditySwap/floatingLeg[1 | 2]/ commodity/instrumentId R Yes
(Instrument ID)
Floating Leg Commodity (Base) /trade/commoditySwap/floatingLeg|[1 | 2]/ commodity /commodityBase 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.
Floating Leg Commodity (Details) | /trade/commoditySwap/floatingLeg[1 |2]/commodity /commodityDetails R Yes
Floating Leg Commodity (Unitof | /trade/commoditySwap/floatinglLeg[1 |2]/commodity/unit R Yes
Measure)
Floating Leg Commodity /trade/commoditySwap/floatingLeg|[1 | 2]/ commodity/currency R Yes
(Currency)
Floating Leg Commodity /trade/commoditySwap/floatingLeg[1 | 2]/ commodity/exchangeld R No
Exchange ID
Floating Leg Commodity /trade/commoditySwap/floatingLeg|[1 | 2]/ commodity/ publication/rateSource R (Note: It is to be | No
Publication (Rate Source) provided  when  the
underlying commodity is
not listed on an
exchange.)
Floating Leg Commodity /trade/commoditySwap/floatingLeg|[1 | 2] /commodity/ publication/rateSourcePage R No
Publication (Rate Source Page)
Floating Leg Commodity /trade/commoditySwap/floatingLeg[1 | 2]/ commodity/ specified Price R No
Specified Price
Floating Leg Notional Quantity /trade/commoditySwap/floatingLeg|[1 | 2] /notionalQuantity / quantityUnit R No
(Unit)
Floating Leg Notional Quantity /trade/commoditySwap/floatingLeg|[1 | 2] /notionalQuantity / quantityFrequency R No
(Frequency)
Floating Leg Notional Quantity /trade/commoditySwap/floatingLeg|[1 | 2] /notionalQuantity / quantity R No
(Quantity)
Floating Leg Notional Quantity /trade/commoditySwap/floatingLeg[1 | 2] /notionalQuantitySchedule/notionalStep/quan | R No
Schedule (Step Unit) tityUnit
Version 1.5.3 Page 264



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.7 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.
Floating Leg Notional Quantity /trade/commoditySwap/floatingLeg[1 | 2] /notionalQuantitySchedule/notionalStep/quan | R No
Schedule (Step Frequency) tityFrequency
Floating Leg Notional Quantity /trade/commoditySwap/floatingLeg[1 | 2] /notionalQuantitySchedule/notionalStep/quan | R No
Schedule (Step Quantity) tity
Floating Leg Total Notional /trade/commoditySwap/floatingLeg[1 | 2]/ totalNotional Quantity R Yes
Quantity
Floating Leg Calculation Spread /trade/commoditySwap/floatingLeg|[1 | 2]/ calculation/spread/currency R No
(Currency)
Floating Leg Calculation Spread /trade/commoditySwap/floatingLeg[1 | 2]/ calculation/spread/amount R No
(Amount)
Floating Leg Calculation Spread /trade/commoditySwap/floatingLeg[1 | 2]/ calculation/spreadSchedule/spreadStep/curre | R No
Schedule (Step Currency) ncy
Floating Leg Calculation Spread /trade/commoditySwap/floatingLeg[1 | 2]/ calculation/spreadSchedule/spreadStep/amo | R No
Schedule (Step Amount) unt
Fixed Rate Payer /trade/commoditySwap/fixedLeg/ payerPartyReference R* Yes
Fixed Price (Currency) /trade/commoditySwap/fixedLeg/fixedPrice/priceCurrency R No
Fixed Price (Price) /trade/commoditySwap/ fixedLeg/ fixedPrice/ price R No
Fixed Price (Unit) /trade/commoditySwap/fixedLeg/fixedPrice/ priceUnit R No
Fixed Price Schedule (Step /trade/commoditySwap/fixedLeg/ fixedPriceSchedule/ fixedPriceStep / priceCurrency R No
Currency)
Fixed Price Schedule (Step Price) /trade/commoditySwap/fixedLeg/ fixedPriceSchedule/ fixedPriceStep / price R No
Fixed Price Schedule (Step Unit) /trade/commoditySwap/fixedLeg/fixedPriceSchedule/ fixedPriceStep/ priceUnit R No
Fixed Notional Quantity (Unit) /trade/commoditySwap/ fixedLeg/notionalQuantity / quantity 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.
Fixed Notional Quantity /trade/commoditySwap/fixedLeg/notionalQuantity / quantityFrequency R No
(Frequency)
Fixed Notional Quantity /trade/commoditySwap/fixedLeg/notionalQuantity / quantity Unit R No
(Quantity)
Fixed Notional Quantity Schedule | /trade/commoditySwap/fixedLeg/notionalQuantitySchedule/notionalStep/quantityUnit | R No
(Step Unit)
Fixed Notional Quantity Schedule | /trade/commoditySwap/fixedLeg/notionalQuantitySchedule/notionalStep/quantityFreq | R No
(Step Frequency) uency
Fixed Notional Quantity Schedule | /trade/commoditySwap/fixedLeg/notionalQuantitySchedule/notionalStep/quantity R No
(Step Quantity)
Fixed Total Notional Quantity /trade/commoditySwap/ fixedLeg/ totalNotionalQuantity R Yes
Coal Physical Leg Payer /trade/commoditySwap/coalPhysicalLeg/ payerPartyReference R* Yes
Coal Type /trade/commoditySwap/coalPhysicalLeg/coal/ type R Yes
Coal Source /trade/commoditySwap/ coalPhysicalLeg/coal/source R Yes
Coal Physical Quantity (Unit) /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity / physicalQuantity /quantityU | R No
nit
Coal Physical Quantity /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity / physicalQuantity /quantityFr | R No
(Frequency) equency
Coal Physical Quantity (Quantity) | /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity / physicalQuantity /quantity R No
Coal Physical Quantity Schedule /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity / physicalQuantitySchedule/q | R No
(Step Unit) uantityStep/ quantity Unit
Coal Physical Quantity Schedule /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity / physicalQuantitySchedule/q | R No
(Step Frequency) uantityStep/ quantityFrequency
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Field Name FpML path relative to the Trade Event element Phase 2  Reporting | Linking/
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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.
Coal Physical Quantity Schedule /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity / physicalQuantitySchedule/q | R No
(Step Quantity) uantityStep/ quantity
Coal Total Physical Quantity /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity/ totalPhysicalQuantity /quant | R Yes
(Unit) ity Unit
Coal Total Physical Quantity /trade/commoditySwap/coalPhysicalLeg/deliveryQuantity/ totalPhysicalQuantity /quant | R Yes
(Quantity) ity
Gas Physical Leg Payer /trade/commoditySwap/gasPhysicalLeg/ payerPartyReference R* Yes
Gas Type /trade/commoditySwap/ gasPhysicalLeg/gas/type R Yes
Gas Physical Quantity (Unit) /trade/commoditySwap/ gasPhysicalLeg/deliveryQuantity / physicalQuantity /quantityU | R No
nit
Gas Physical Quantity (Frequency) | /trade/commoditySwap/gasPhysicalLeg/deliveryQuantity/physicalQuantity /quantityFr | R No
equency
Gas Physical Quantity (Quantity) | /trade/commoditySwap/gasPhysicalLeg/deliveryQuantity/physicalQuantity /quantity R No
Gas Physical Quantity Schedule /trade/commoditySwap/ gasPhysicalLeg/deliveryQuantity / physicalQuantitySchedule/q | R No
(Step Unit) uantityStep[1]/quantity Unit
Gas Physical Quantity Schedule /trade/commoditySwap/ gasPhysicalLeg/deliveryQuantity / physicalQuantitySchedule/q | R No
(Step Fregeuency) uantityStep[1]/quantityFrequency
Gas Physical Quantity Schedule /trade/commoditySwap/ gasPhysicalLeg/deliveryQuantity / physicalQuantitySchedule/q | R No
(Step Quantity) uantityStep[1]/ quantity
Gas Total Physical Quantity (Unit) | /trade/commoditySwap/gasPhysicalLeg/deliveryQuantity/totalPhysicalQuantity/quanti | R Yes
tyUnit
Gas Total Physical Quantity /trade/commoditySwap/ gasPhysicalLeg/deliveryQuantity/ totalPhysicalQuantity/quanti | R Yes
(Quantity) ty
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"R" - Fields that are | Fields
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gazette  (Government
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effective as of 1 July
2017.)
"O" - Fields that are not
presented under the
gazette published on 15
July 2016.
Oil Physical Leg Payer /trade/commoditySwap/ oilPhysicalLeg/payerPartyReference R* Yes
Oil Type /trade/commoditySwap/ oilPhysicalLeg/ oil / type R Yes
Oil Grade /trade/commoditySwap/ oilPhysicalLeg/oil/ grade R Yes
Oil Physical Quantity (Unit) /trade/commoditySwap/ oilPhysicalLeg/ deliveryQuantity / physical Quantity /quantityUn | R No
it
Oil Physical Quantity (Frequency) | /trade/commoditySwap/oilPhysicalLeg/deliveryQuantity / physicalQuantity /quantityFre | R No
quency
Qil Physical Quantity (Quantity) /trade/commoditySwap/ oilPhysicalLeg/ deliveryQuantity / physical Quantity / quantity R No
Oil Physical Quantity Schedule /trade/commoditySwap/ oilPhysicalLeg/ deliveryQuantity / physical QuantitySchedule/qu | R No
(Step Unit) antityStep/ quantity Unit
Oil Physical Quantity Schedule /trade/commoditySwap/ oilPhysicalLeg/ deliveryQuantity / physical QuantitySchedule/qu | R No
(Step Frequency) antityStep/ quantityFrequency
Oil Physical Quantity Schedule /trade/commoditySwap/ oilPhysicalLeg/ deliveryQuantity / physical QuantitySchedule/qu | R No
(Step Quantity) antityStep/ quantity
Oil Total Physical Quantity (Unit) | /trade/commoditySwap/oilPhysicalLeg/deliveryQuantity/totalPhysicalQuantity/quantit | R Yes
yUnit
Oil Total Physical Quantity /trade/commoditySwap/ oilPhysicalLeg/ deliveryQuantity / totalPhysicalQuantity /quantit | R Yes
(Quantity) y
Electricity Physical Leg Payer /trade/commoditySwap/ electricityPhysicalLeg/ payerPartyReference R* Yes
Electricity Type /trade/commoditySwap/ electricityPhysicalLeg/ electricity / type R Yes
Electricity Physical Quantity /trade/commoditySwap/ electricityPhysicalLeg/deliveryQuantity / physicalQuantity/qua | R No
(Unit) ntity Unit
Electricity Physical Quantity /trade/commoditySwap/ electricityPhysicalLeg/ deliveryQuantity / physical Quantity/qua | R No
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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.
(Frequency) ntityFrequency
Electricity Physical Quantity /trade/commoditySwap/ electricityPhysicalLeg/deliveryQuantity / physicalQuantity/qua | R No
(Quantity) ntity
Electricity Physical Quantity /trade/commoditySwap/ electricityPhysicalLeg/deliveryQuantity / physicalQuantitySched | R No
Schedule (Step Unit) ule/quantityStep/quantityUnit
Electricity Physical Quantity /trade/commoditySwap/ electricityPhysicalLeg/deliveryQuantity / physicalQuantitySched | R No
Schedule (Step Frequency) ule/quantityStep/ quantityFrequency
Electricity Physical Quantity /trade/commoditySwap/ electricityPhysicalLeg/deliveryQuantity / physicalQuantitySched | R No
Schedule (Step Quantity) ule/quantityStep/ quantity
Electricity Total Physical Quantity | /trade/commoditySwap/electricityPhysicalLeg/deliveryQuantity/totalPhysicalQuantity/ | R Yes
(Unit) quantityUnit
Electricity Total Physical Quantity | /trade/commoditySwap/electricityPhysicalLeg/deliveryQuantity/totalPhysicalQuantity/ | R Yes
(Quantity) quantity
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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/commodityOption/ primaryAssetClass R Yes
Product Taxonomy /trade/commodityOption/ productType/@productTypeScheme="http:/ /www.hkicl.com. | R Yes
hk/scheme/hktr/product-taxonomy”
OTC Derivatives Product /trade/commodityOption/ productType/@productTypeScheme="http:/ /www.fpml.org/ | R Yes
Taxonomy coding-scheme/ product-taxonomy”
Settlement Currency /trade/commodityOption/exercise/settlementCurrency R (Note: This field should | No
be completed when the
transaction is to be settled
in a currency other than
the currency in which the
notional  amount s
denominated.)
Option Buyer /trade/commodityOption/buyerPartyReference R* Yes
Option Seller /trade/commodityOption/sellerPartyReference R* Yes
Option Type /trade/commodityOption/optionType R Yes
Premium Payer /trade/commodityOption/premium/payerPartyReference R* No
Premium Payment Amount /trade/commodityOption/ premium/paymentAmount/currency R No
(Currency)
Premium Payment Amount /trade/commodityOption/ premium/paymentAmount/amount R No
(Amount)
Option Commodity (Instrument /trade/commodityOption/commodity/instrumentld 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.
ID)
Option Commodity (Base) /trade/commodityOption/commodity /commodityBase R Yes
Option Commodity (Details) /trade/commodityOption/commodity/commodityDetails R Yes
Option Commodity (Unit of /trade/commodityOption/commodity / unit R Yes
Measure)
Option Commodity (Currency) /trade/commodityOption/commodity/currency R Yes
Option Commodity Exchange ID | /trade/commodityOption/commodity/exchangeld R No
Option Commodity Publication /trade/commodityOption/commodity/ publication/rateSource R No
(Rate Source)
Option Commodity Publication /trade/commodityOption/commodity/ publication/rateSourcePage R No
(Rate Source Page)
Option Commodity Specified /trade/commodityOption/commodity/specifiedPrice R No
Price
Option Effective Date (Unadjusted | /trade/commodityOption/effectiveDate/adjustableDate/unadjustedDate R Yes
Date)
Option Style /trade/commodityOption/exercise/ (americanExercise | europeanExercise) R Yes
/trade/commodityOption/ physicalExercise/ (americanExercise | europeanExercise)
Option Commencement Date /trade/commodityOption/exercise/americanExercise/exercisePeriod /commencementDat | R Yes
(Unadjusted Date) e/adjustableDate/unadjustedDate
Option Commencement Dates /trade/commodityOption/ physicalExercise/americanExercise/commencementDates/adj | R Yes
(Unadjusted Date) ustableDates/unadjustedDate[1..3]
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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.

Expiration Date (Unadjusted Date) | /trade/commodityOption/exercise/americanExercise/exercisePeriod/expirationDate/adj | R Yes

ustableDate/unadjustedDate

or

/trade/commodityOption/exercise/europeanExercise/expirationDate/adjustableDate/un

adjustedDate
Expiration Dates (Unadjusted /trade/commodityOption/ physicalExercise/americanExercise/expirationDates/adjustabl | R Yes
Date) eDates/unadjustedDate[1..3]

or

/trade/commodityOption/ physicalExercise/europeanExercise/expirationDates/adjustabl

eDates/unadjustedDate[1..3]
Option Notional Quantity (Unit) /trade/commodityOption/notionalQuantity / quantityUnit R No
Option Notional Quantity /trade/commodityOption/notionalQuantity / quantityFrequency R No
(Frequency)
Option Notional Quantity /trade/commodityOption/notionalQuantity / quantity R No
(Quantity)
Option Notional Quantity /trade/commodityOption/notionalQuantitySchedule/notionalStep/ quantityUnit R No
Schedule (Step Unit)
Option Notional Quantity /trade/commodityOption/notionalQuantitySchedule/notionalStep/ quantityFrequency R No
Schedule (Step Frequency)
Option Notional Quantity /trade/commodityOption/notional QuantitySchedule/notionalStep/ quantity R No
Schedule (Step Quantity)
Option Total Notional Quantity /trade/commodityOption/ totalNotional Quantity R Yes
Strike Price Per Unit (Currency) /trade/commodityOption/strikePricePerUnit/ currency R Yes
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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.
Strike Price Per Unit (Amount) /trade/commodityOption/strikePricePerUnit/amount R Yes
Strike Price Per Unit Schedule /trade/commodityOption/strikePricePerUnitSchedule/strikePricePerUnitStep/ currency R Yes
(Step Currency)
Strike Price Per Unit Schedule /trade/commodityOption/strikePricePerUnitSchedule/ strikePricePerUnitStep /amount R
(Step Amount)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/spread/currency R No
Unit Spread (Currency)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/spread /amount R No
Unit Spread (Amount)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/spreadSchedule/spreadStep/curre | R No
Unit Spread Schedule (Step ncy
Currency)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/spreadSchedule/spreadStep/amou | R No
Unit Spread Schedule (Step nt
Amount)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/commodity /instrumentld R Yes
Unit Commodity (Instrument ID)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/ commodity /commodityBase R Yes
Unit Commodity (Base)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/commodity / commodityDetails R Yes
Unit Commodity (Details)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/commodity / unit R Yes
Unit Commodity (Unit of
Measure)
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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.
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/commodity/ currency R Yes
Unit Commodity (Currency)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/ commodity / exchangeld R No
Unit Commodity Exchange ID
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/commodity/ publication/rateSource | R No
Unit Commodity Publication (Rate
Source)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/commodity/ publication/rateSource | R No
Unit Commodity Publication (Rate | Page
Source Page)
Option Floating Strike Price Per /trade/commodityOption/floatingStrikePricePerUnit/commodity/specified Price R No
Unit Commodity Specified Price
Value Date (Unadjusted Date) /trade/commodityOption/commodityForward/valueDate/adjustableDate/unadjustedDa | R Yes

te

Fixed Rate Payer /trade/commodityOption/commodityForward/fixedLeg/ payerPartyReference R* Yes
Fixed Price (Currency) /trade/commodityOption/commodityForward/fixedLeg/fixedPrice/ priceCurrency R No
Fixed Price (Price) /trade/commodityOption/commodityForward/fixedLeg/ fixedPrice/ price R No
Fixed Price (Unit) /trade/commodityOption/commodityForward/fixedLeg/fixedPrice/ priceUnit R No
Average Price Leg Payer /trade/commodityOption/commodityForward /averagePriceLeg/payerPartyReference R* Yes
Average Price Commodity /trade/commodityOption/commodityForward/averagePriceLeg/commodity/instrument | R Yes
(Instrument ID) I1d
Average Price Commodity (Base) | /trade/commodityOption/commodityForward/averagePriceLeg/commodity/commodit | R Yes

yBase
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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.

Average Price Commodity /trade/commodityOption/commodityForward/averagePriceLeg/commodity /commodit | R Yes

(Details) yDetails

Average Price Commodity (Unit /trade/commodityOption/commodityForward/averagePriceLeg/commodity/unit R Yes

of Measure)

Average Price Commodity /trade/commodityOption/commodityForward/averagePriceLeg/commodity/currency R Yes

(Currency)

Average Price Commodity /trade/commodityOption/commodityForward/averagePriceLeg/commodity/exchangel | R No

Exchange ID d

Average Price Commodity /trade/commodityOption/commodityForward/averagePriceLeg/commodity/publication | R No

Publication (Rate Source) /rateSource

Average Price Commodity /trade/commodityOption/commodityForward/averagePriceLeg/commodity/publication | R No

Publication (Rate Source Page) /rateSourcePage

Average Price Commodity /trade/commodityOption/commodityForward/averagePriceLeg/commodity/specifiedPr | R No

Specified Price ice

Commodity Forward Average /trade/commodityOption/commodityForward/averagePriceLeg/ pricingStartDate/unadj | R No

Price Leg Pricing Start Date ustedDate

(Unadjusted Date)

Bullion Physical Leg Payer /trade/commodityOption/commodityForward/bullionPhysicalLeg/payerPartyReference | R* Yes

Bullion Type /trade/commodityOption/commodityForward /bullionPhysicalLeg/bullionType R Yes

Bullion Physical Quantity (Unit) /trade/commodityOption/commodityForward /bullionPhysicalLeg/ physicalQuantity/qu | R No
antity Unit

Bullion Physical Quantity /trade/commodityOption/commodityForward /bullionPhysicalLeg/physicalQuantity/qu | R No

(Frequency)

antityFrequency
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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.
Bullion Physical Quantity /trade/commodityOption/commodityForward /bullionPhysicalLeg/ physical Quantity/qu | R No
(Quantity) antity
Bullion Physical Quantity /trade/commodityOption/commodityForward /bullionPhysicalLeg/physicalQuantitySch | R No
Schedule (Step Unit) edule/quantityStep/quantityUnit
Bullion Physical Quantity /trade/commodityOption/commodityForward /bullionPhysicalLeg/physicalQuantitySch | R No
Schedule (Step Frequency) edule/quantityStep/quantityFrequency
Bullion Physical Quantity /trade/commodityOption/commodityForward /bullionPhysicalLeg/ physical QuantitySch | R No
Schedule (Step Quantity) edule/quantityStep/quantity
Bullion Total Physical Quantity /trade/commodityOption/commodityForward /bullionPhysicalLeg/ totalPhysicalQuantity | R Yes
(Unit) /quantityUnit
Bullion Total Physical Quantity /trade/commodityOption/commodityForward /bullionPhysicalLeg/ totalPhysicalQuantity | R Yes
(Quantity) /quantity
Metal Physical Leg Payer /trade/commodityOption/commodityForward /metalPhysicalLeg/ payerPartyReference R* Yes
Metal Material /trade/commodityOption/commodityForward / metalPhysicalLeg/metal / material R Yes
Metal Grade /trade/commodityOption/commodityForward /metalPhysicalLeg/metal / grade R Yes
Metal Physical Quantity (Unit) /trade/commodityOption/commodityForward/metalPhysicalLeg/ physicalQuantity/qua | R No
ntityUnit
Metal Physical Quantity /trade/commodityOption/commodityForward/metalPhysicalLeg/ physicalQuantity/qua | R No
(Frquency) ntityFrequency
Metal Physical Quantity /trade/commodityOption/commodityForward /metalPhysicalLeg/physicalQuantity /qua | R No
(Quantity) ntity
Metal Physical Quantity Schedule | /trade/commodityOption/commodityForward/metalPhysicalLeg/physicalQuantitySched | R No
(Step Unit) ule/quantityStep/ quantity Unit
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"R" - Fields that are | Fields
presented under the
gazette  (Government
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on 15 July 2016, with
effective as of 1 July
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"O" - Fields that are not
presented under the
gazette published on 15
July 2016.
Metal Physical Quantity Schedule | /trade/commodityOption/commodityForward/metalPhysicalLeg/physicalQuantitySched | R No
(Step Frequency) ule/quantityStep/ quantityFrequency
Metal Physical Quantity Schedule | /trade/commodityOption/commodityForward/metalPhysicalLeg/physicalQuantitySched | R No
(Step Quantity) ule/quantityStep/ quantity
Metal Total Physical Quantity /trade/commodityOption/commodityForward /metalPhysicalLeg/ totalPhysicalQuantity/ | R Yes
(Unit) quantityUnit
Metal Total Physical Quantity /trade/commodityOption/commodityForward/metalPhysicalLeg/ totalPhysicalQuantity/ | R Yes
(Quantity) quantity
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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/commodityForward/primaryAssetClass R Yes
Product Taxonomy /trade/commodityForward/productType/@productTypeScheme="http:/ /www.hkicl.co | R Yes
m.hk/scheme/hktr/product-taxonomy”
OTC Derivatives Product /trade/commodityForward/productType/@productTypeScheme="http:/ /www.fpml.org | R Yes
Taxonomy /coding-scheme/ product-taxonomy”
Value Date (Unadjusted Date) /trade/commodityForward/valueDate/adjustableDate/unadjustedDate R Yes
Fixed Rate Payer /trade/commodityForward/fixedLeg/ payerPartyReference R* Yes
Fixed Price (Currency) /trade/commodityForward/fixedLeg/fixedPrice/priceCurrency R No
Fixed Price (Price) /trade/commodityForward/fixedLeg/ fixedPrice/price R No
Fixed Price (Unit) /trade/commodityForward/fixedLeg/fixedPrice/ priceUnit R No
Average Price Leg Payer /trade/commodityForward/averagePriceLeg/payerPartyReference R* Yes
Average Price Commodity /trade/commodityForward/averagePriceLeg/commodity/instrumentld R Yes
(Instrument ID)
Average Price Commodity (Base) | /trade/commodityForward/averagePriceLeg/commodity /commodityBase R Yes
Average Price Commodity /trade/commodityForward/averagePriceLeg/commodity/commodityDetails R Yes
(Details)
Average Price Commodity (Unit /trade/commodityForward/averagePriceLeg/commodity/unit R Yes
of Measure)
Average Price Commodity /trade/commodityForward/averagePriceLeg/commodity/currency R Yes
(Currency)
Average Price Commodity /trade/commodityForward/averagePriceLeg/commodity/exchangeld R No
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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
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"O" - Fields that are not
presented under the
gazette published on 15
July 2016.
Exchange ID
Average Price Commodity /trade/commodityForward/averagePriceLeg/commodity/publication/rateSource R No
Publication (Rate Source)
Average Price Commodity /trade/commodityForward/averagePriceLeg/commodity/ publication/rateSourcePage R No
Publication (Rate Source Page)
Average Price Commodity /trade/commodityForward/averagePriceLeg/commodity/specifiedPrice R No
Specified Price
Commodity Forward Average /trade/commodityForward/averagePriceLeg/ pricingStartDate/unadjustedDate R No
Price Leg Pricing Start Date
(Unadjusted Date)
Bullion Physical Leg Payer /trade/commodityForward/bullionPhysicalLeg/payerPartyReference R* Yes
Bullion Type /trade/commodityForward/bullionPhysicalLeg/bullionType R Yes
Bullion Physical Quantity (Unit) /trade/commodityForward /bullionPhysicalLeg/ physicalQuantity / quantityUnit R No
Bullion Physical Quantity /trade/commodityForward/bullionPhysicalLeg/ physicalQuantity / quantityFrequency R No
(Frequency)
Bullion Physical Quantity /trade/commodityForward/bullionPhysicalLeg/ physicalQuantity /quantity R No
(Quantity)
Bullion Physical Quantity /trade/commodityForward/bullionPhysicalLeg/ physicalQuantitySchedule/quantityStep | R No
Schedule (Step Unit) /quantityUnit
Bullion Physical Quantity /trade/commodityForward/bullionPhysicalLeg/physicalQuantitySchedule/quantityStep | R No
Schedule (Step Frequency) /quantityFrequency
Bullion Physical Quantity /trade/commodityForward/bullionPhysicalLeg/physicalQuantitySchedule/quantityStep | R No
Schedule (Step Quantity) /quantity
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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.
Bullion Total Physical Quantity /trade/commodityForward/bullionPhysicalLeg/ totalPhysical Quantity / quantity Unit R Yes
(Unit)
Bullion Total Physical Quantity /trade/commodityForward/bullionPhysicalLeg/ totalPhysical Quantity / quantity R Yes
(Quantity)
Metal Physical Leg Payer /trade/commodityForward /metalPhysicalLeg/ payerPartyReference R* Yes
Metal Material /trade/commodityForward /metalPhysicalLeg/metal /material R Yes
Metal Grade /trade/commodityForward /metalPhysicalLeg/metal/ grade R Yes
Metal Physical Quantity (Unit) /trade/commodityForward/metalPhysicalLeg/physical Quantity / quantityUnit R No
Metal Physical Quantity /trade/commodityForward/metalPhysicalLeg/ physical Quantity/ quantityFrequency R No
(Frquency)
Metal Physical Quantity /trade/commodityForward/metalPhysicalLeg/physicalQuantity/quantity R No
(Quantity)
Metal Physical Quantity Schedule | /trade/commodityForward/metalPhysicalLeg/physicalQuantitySchedule/quantityStep/q | R No
(Step Unit) uantityUnit
Metal Physical Quantity Schedule | /trade/commodityForward/metalPhysicalLeg/physicalQuantitySchedule/quantityStep/q | R No
(Step Frequency) uantityFrequency
Metal Physical Quantity Schedule | /trade/commodityForward/metalPhysicalLeg/physicalQuantitySchedule/quantityStep/q | R No
(Step Quantity) uantity
Metal Total Physical Quantity /trade/commodityForward/metalPhysicalLeg/ totalPhysicalQuantity / quantity Unit R Yes
(Unit)
Metal Total Physical Quantity /trade/commodityForward/metalPhysicalLeg/ totalPhysicalQuantity / quantity R Yes
(Quantity)
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Below are the fields for termination event.
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.
Action [Request level] /tr:eventActivityReport R No
Trade event [Request level] /Events.model R No
Product Taxonomy No corresponding FpML path for termination event. R No
Event Request ID [Request level] /tr:eventActivityReport/header/messageld R No
Reporting For [Request level] /tr:eventActivityReport/ tr:ireportingFor R* No
Agent Event Reference [Request level] /tr:eventActivityReport/ correlationld /@correlationldScheme=" R No
http:/ /www .hkicl.com.hk/scheme/hktr/agent-event-ref”
User Event Reference [Request level] /tr:eventActivityReport/ correlationld /@correlationldScheme=" R No
http:/ /www .hkicl.com.hk/scheme/hktr/user-event-ref
Trade Reference (for trade /tradeldentifier/tradeld / @tradeldScheme="http:/ /www .hkicl.com.hk/scheme/hktr/trad | R No
correlation) e-ref “
Agent Trade Reference (for trade /tradeldentifier/ tradeld / @tradeldScheme="http:/ /www .hkicl.com.hk/scheme/hktr/age | R No
correlation) nt-trade-ref “
User Trade Reference (for trade /tradeldentifier/tradeld / @tradeldScheme="http:/ /www .hkicl.com.hk/scheme/hktr/user | R No
correlation) -trade-ref “
UTI - Issuer ID (for trade /tradeldentifier/issuer/@issuerldScheme="http:/ /www.fpml.org/coding- R No
correlation) scheme/ external/ cftc/issuer-identifier”
UTI - UTI value (for trade /tradeldentifier/tradeld / @tradeldScheme="http:/ /www .fpml.org/coding- R No
correlation) scheme/ external /unique-transaction-identifier “
UTI-TID (for trade correlation) /tradeldentifier/ tradeld / @tradeldScheme="http:/ /www .hkicl.com.hk/scheme/unique- R No
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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.
transaction-identifier-unique-trade-id”
Agreement Date /agreementDate R No
Effective Date (Event level) / effectiveDate R No
Execution Type /tr:partyEventInformation/ tr:executionType R No
Credit - Outstanding Notional /sizeChange/ outstandingNotional Amount[1] / currency R Yes
Amount (Currency)
Credit - Outstanding Notional /sizeChange/ outstandingNotional Amount[1] /amount R Yes
Amount (Amount)
Commodity Swap - Leg Type (Leg | /sizeChange[1]/legType R Yes
1)
Commodity - Outstanding /sizeChange/ outstandingNumberOfUnits[1] R Yes
Number of Units (Leg 1)
Commodity Swap - Leg Type (Leg | /sizeChange[2]/legType R Yes
2)
Commodity Swap - Outstanding | /sizeChange/outstandingNumberOfUnits[2] R Yes

Number of Units (Leg 2)
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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 Credit

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) /tr:tradePartyl
Trade Party 2 (who is TR Participant) /tr:tradeParty?2
Trade Date /trade/tradeHeader/tradeDate
Buyer (who is TR Participant) /trade/creditDefaultSwap/generalTerms/buyerPartyReference
Seller (who is TR Participant) /trade/ creditDefaultSwap/ generalTerms/ sellerPartyReference
Notional Amount Currency /trade/ creditDefaultSwap/ protectionTerms/calculationAmount/ currency
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A.6.5.2 Commodity

Field Name FpML path relative to the Trade Event element
Asset Class /trade/<product>/primaryAssetClass
Product Taxonomy /trade/<product>/productType/@productTypeScheme="http:/ /www.hkicl.com.hk/scheme/hktr/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
Option Buyer /trade/commodityOption/buyerPartyReference
Option Seller /trade/commodityOption/sellerPartyReference
Floating Leg 1 Payer /trade/commoditySwap/floatingLeg[1]/ payerPartyReference
Floating Leg 2 Payer /trade/commoditySwap/floatingLeg[2] / payerPartyReference
Fixed Rate Payer /trade/commoditySwap/fixedLeg/ payerPartyReference
or
/trade/commodityForward/fixedLeg/ payerPartyReference
or
/trade/commodityOption/commodityForward/fixedLeg/ payerPartyReference
Average Price Leg Payer /trade/commodityForward/averagePriceLeg/ payerPartyReference
or
/trade/commodityOption/commodityForward /averagePriceLeg/payerPartyReference
Coal Physical Leg Payer /trade/commoditySwap/coalPhysicalLeg/ payerPartyReference
Gas Physical Leg Payer /trade/commoditySwap/gasPhysicalLeg/ payerPartyReference
Oil Physical Leg Payer /trade/commoditySwap/ oilPhysicalLeg/payerPartyReference

Electricity Physical Leg Payer

/trade/commoditySwap/ electricityPhysicalLeg/payerPartyReference

Bullion Physical Leg Payer

/trade/commodityForward/bullionPhysicalLeg/ payerPartyReference
or
/trade/commodityOption/commodityForward /bullionPhysicalLeg / payerPartyReference

Metal Physical Leg Payer

/trade/commodityForward/metalPhysicalLeg/ payerPartyReference
or
/trade/commodityOption/commodityForward /metalPhysicalLeg/ payerPartyReference
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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
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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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Attribute name Relevant Elements Coding scheme URI Usage Default
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
scheme/ product-taxonomy ISDA product taxonomy.
http:/ /www.hkicl.com.hk/scheme/hktr | For specifying a product type code based on
/product-taxonomy HKTR extended product taxonomy.
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Attribute name Relevant Elements Coding scheme URI Usage Default
issuerldScheme ¢ [PartyTradeldentifier]/issuerld | http://www.fpml.org/coding- For specifying the issuer ID of the issuer of UTl 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
irmation-platform/trade-ref

For specifying the identifying reference assigned to
the trade by the confirmation platform. (reporting
purpose only)

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

For specifying the Unique Trade Identifier (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.

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.
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Attribute name

Relevant Elements

Coding scheme URI

Usage

Default

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
for the amendment event.

http:/ /www.hkicl.com.hk/scheme/prio
r-unique-transaction-identifier

For specifying the Prior Unique Transaction
Identifier (Prior-UTTI) (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)

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
ue-transaction-identifier-unique-trade-id

For specifying the UTI-TID, which is the value of
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
-unique-transaction-identifier-unique-
trade-id

For specifying the new UTLTID for the
amendment event, which is the value of 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/prio
r-unique-transaction-identifier-unique-

The value of the UTI-TID for the original trade.
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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
entityNameScheme o creditDefaultSwap/generalTer | http://www.fpml.org/coding- For specifying the Entity Name Y
ms/referencelnformation/refer | scheme/external/entity-name-RED-1-0
enceEntity /entityName
entityldScheme o creditDefaultSwap/generalTer | http://www.fpml.org/coding- For specifying the RED Reference Entity ID.
ms/referencelnformation/refer | scheme/external/entity-id-RED-1-0
enceEntity / entityld http:/ /www.fpml.org/spec/2003/entity | For specifying the Bloomberg Reference Entity ID.
-id-Bloomberg
instrumentldScheme  (for | e creditDefaultSwap/generalTer | http://www.fpml.org/coding- Red pair code (RED)
Credit) ms/referencelnformation/refer | scheme/external/instrument-id-RED-
enceObligation/[underlyingAss | pair-1-0
et]/instrumentId http:/ /www.fpml.org/spec/2002/instru | For International Securities Identification Number
ment-id-ISIN (ISIN)
http:/ /www .fpml.org/spec/2002/instru | For =~ Committee = on  Uniform  Securities
ment-id-CUSIP Identification Procedures (CUSIP)
http:/ /www.fpml.org/spec/2002/instru | For London Stock Exchange Daily Official List
ment-id-SEDOL (SEDOL)
http:/ /www.fpml.org/spec/2002/instru | For Bloomberg instrument ID type
ment-id-Bloomberg
indexNameScheme e creditDefaultSwap/generalTer | http://www.fpml.org/coding- For specifying the Index Name Y
ms/indexReferencelnformation | scheme/external/entity-name-RED-1-0
/indexName
indexIdScheme o creditDefaultSwap/generalTer | http://www.fpml.org/coding- Red pair code (RED) Y
ms/indexReferencelnformation | scheme/external/instrument-id-RED-
/indexId pair-1-0
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additionalTermScheme o creditDefaultSwap/generalTer | http://www.hkicl.com.hk/scheme/hktr | For specifying the Additional Terms Y

ms/additionalTerm /additional-term
commodityCoalProductTy | ¢ commoditySwap/coalPhysicall. | http://www.fpml.org/coding- For specifying the commodity coal product type Y
peScheme eg/coal/type scheme /commodity-coal-product-type
For a list of its eligible values, please refer to the
“CommodityCoalProductType” worksheet in the
excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
commodityCoalProductSo | ¢ commoditySwap/coalPhysicall. | http://www.fpml.org/coding- For specifying the commodity coal product source | Y
urceScheme eg/coal/source scheme/commodity-coal-product-source
For a list of its eligible values, please refer to the
“CommodityCoalProductSource” worksheet in the
excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
commodityCoalQualityAdj | ¢ commoditySwap/coalPhysicall. | http://www.fpml.org/coding- For specifying the commodity coal quality | Y
ustmentsScheme eg/coal/btuQuality Adjustment | scheme/commodity-coal-quality- adjustment
¢ commoditySwap/coalPhysicallL. | adjustments
eg/coal/so02Quality Adjustment For a list of its eligible values, please refer to the
“CommodityCoalQuality Adjustments” worksheet
in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
quantityUnitScheme e [Commodity]/unit http://www.fpml.org/coding- For specifying the quantity unit Y
¢ [CommodityNotionalQuantity] | scheme/price-quote-units
/quantityUnit For a list of its eligible values, please refer to the
¢ [ElectricityPhysicalDeliveryQua “CommodityPriceQuoteUnits” worksheet in the
ntity]/quantityUnit excel document:
e [UnitQuantity]/quantityUnit “Reporting - Ref - Enumerations and coding
e [FixedPrice]/priceUnit schemes.xls”.
quantityFrequencyScheme | e [CommodityNotionalQuantity] | http://www.fpml.org/coding- For specifying the quantity frequency Y

/quantityFrequency
¢ [ElectricityPhysicalDeliveryQua
ntity]/ quantityFrequency

scheme/commodity-quantity-frequency

For a list of its eligible values, please refer to the
“CommodityQuantityFrequency” worksheet in
the excel document:

“Reporting - Ref - Enumerations and coding
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schemes.xls”.
commodityOilProductTyp | e /oilPhysicalLeg/oil/type http:/ /www.fpml.org/coding- The type of oil product to be delivered. Y
eScheme scheme/commodity-oil-product-type
For a list of its eligible values, please refer to the
“CommodityOilProductType” worksheet in the
excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
productGradeScheme e /oilPhysicalLeg/oil/grade http:/ /www.fpml.org/coding- The grade of oil product to be delivered. Y
scheme/commodity-oil-product-grade
For a list of its eligible values, please refer to the
“ProductGrade” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
bullionDeliveryLocationSc | ® /bullionPhysicalLeg/deliveryL | http://www.fpml.org/coding- The physical delivery location for bullion. Y
heme ocation scheme/bullion-delivery-location
For a list of its eligible values, please refer to the
“BullionDeliveryLocation” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
commodityMetalProductT | ¢ /metalPhysicalLeg/metal/mate | http://www.fpml.org/coding- The types of metal product for a physically settled | Y
ypeScheme rial scheme/commodity-metal-product-type | metal trade.
For a list of its eligible values, please refer to the
“CommodityMetalProductType” worksheet in the
excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
commodityMetalShapeSch | ¢ /metalPhysicalLeg/metal/shap | http://www.fpml.org/coding- The physical shape which can be delivered. Y
eme e scheme/commodity-metal-shape

For a list of its eligible values, please refer to the
“CommodityMetalShape” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.
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instrumentldScheme  (for | ¢ [Commodity]/instrumentld http:/ /www .hkicl.com.hk/scheme/hktr | For a list of its eligible values of Instrument ID, | Y
Commodity) /instrumentldScheme please refer to "CommodityReferencePrice" as

stipulated in the worksheet of "Reporting - Ref -
Enumerations and coding schemes.xIs"
exchangeldScheme ¢ [Commodity]/exchangeld http:/ /www.fpml.org/coding- The Exchange identification code for those
scheme/external/ exchange-id-MIC-1-0 commodities being traded with reference to the
price of a listed instrument.
For a list of its eligible values, please refer to the
“HomepageMIC”  worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
informationProviderSchem | ¢ [Commodity]/publication/rate | http://www.fpml.org/coding- The publication in which the rate, price, index or | Y
e Source scheme/commodity-information- factor is to be found. (e.g Gas Daily, Platts
provider Bloomberg.)
For a list of its eligible values, please refer to the
“CommodityInformationProvider” worksheet in
the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
countryScheme ¢ /metalPhysicalLeg/metal/bran | http://www.fpml.org/coding- For specifying the place of issuance or place of | Y
d/country scheme/external/is03166 incorporation.
e creditDefaultSwap/generalTer
ms/ referenceInformation/refer For a list of its eligible values, please refer to the
enceObligation/ [underlyingAss “CountryAlpha3”  worksheet in the excel
et] /tr:placeOfIssuance document:
¢ creditDefaultSwap/ generalTer “Reporting - Ref - Enumerations and coding
ms/indexReferencelnformation schemes.xIs”.
/tr:placeOflssuance
e /trieventActivityReport/party/
country
matrixTypeScheme ¢ [Trade]/documentation/contra | http://www.fpml.org/coding- For specifying the matrix type. Y
ctualMatrix/matrixType scheme/matrix-type
For a list of its eligible values, please refer to the
“MatrixType” worksheet in the excel document:
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“Reporting - Ref - Enumerations and coding
schemes.xIs”.
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 | ¢ [Trade]/documentation/master | http://www.fpml.org/coding- For specifying the version of master agreement. Y
cheme Agreement/masterAgreementV | scheme/master-agreement-version
ersion 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”.
masterConfirmationTypeS | e [Trade]/documentation/master | http://www.fpml.org/coding- For specifying the type of master confirmation. Y
cheme Confirmation/masterConfirmat | scheme/master-confirmation-type
ionType For a list of its eligible values, please refer to the
“MasterConfirmationType” 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 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="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="party8"/>
<role>SettlementAgent</role>
</relatedParty>
<tr:industrialSector>Corporate</tr:industrialSector>
<tr:referenceBranch>HKQ</tr:referenceBranch>
</partyTradeInformation>

In the example, there are two partyTradelnformation 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.

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 5.7 Confidential

This page is intentionally left blank.

Version 1.5.3 Page 298



