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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. The system currently uses FpML v5.2 (reporting view) for the
reporting service. Extensions to the standard FpML schema are made to address
the HKTR-R system’s specific requirements.

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

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

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

Al Types of Trade Event Requests

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

. Trade Life Cycle Events which covers:
New Trade
Amendment
Partial/Full Termination
Withdrawal
Quit
Backloading
Relink
Suppress Uncertain
ancellation of previously submitted unmatched relink trade event

OO0 O 00O OO0 00

A2 Types of Trade Event Responses
A2.1 Detail Level Response

After processing all the requests in the request file, the system will collect the
results of each request and format a corresponding response record.

For reporting purpose, the typical response is:
o Report acknowledgement
o Report exception
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A.2.2

A3

A3.1

A3.2

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 individual
trade event request.

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.

FpML diagrams

For each detailed layout of an XML component, a high-level hierarchical
structure diagram will be presented first.  Although the structure of the
components in the diagram follows the extended schema, the cardinality of the
elements shown in the diagram still follows the FpML standard instead of the
custom restricted cardinality. In our system design, the restricted cardinality
validation will be enforced by validation logic instead of the XSD schema
validation.

In the diagrams, there are elements that are supported by FpML but are being

crossed out. These are the elements that are not supported by our system, and
would be ignored if any of these elements are found in the request message.

Field specifications

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

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

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

e 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 /

Version 1.4.2
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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, 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)”.

Different string fields may also be subject to different character set checking
and case sensitivity handling. For further information on the supported
character sets and case sensitivity processing logic on different string fields,
please consult section 4.3 and section 4.4 of the AIDG main document.

Note also that for string fields, unless otherwise specified, empty string input
(i.e. through the use of empty XML tag) is prohibited. One can only specify a
non-empty string element, or not to include the element in the document
altogether.

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.xIsx) for a list of
eligible values of respective type.

Description

Version 1.4.2
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A brief description about the meaning and usage of the element.

For the full details, please refer to the specification of FpML 5.2
recommendation:
http://www.fpml.org/spec/fpml-5-2-5-rec-1/

e 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.

e Cardinality

The number of occurrence of the element that 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 0 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.

e Colouring of table cells

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

scheme, which reveals different information about the field:

a) A green-coloured cell indicates that the field is a custom field in HKTR-R,
i.e. it is not found in the standard FpML schema.

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

fpml:events.Model

fpml:requestXXXXXX

fpml:requestXXXXXX

fpml:requestXXXXXX

The root element of a request document is “tradeEventRequestDocument”. The

submitted XML document consists of two main components:

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.

Version 1.4.2
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For each request, there are two major components:

header (FpPML 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 Eligible Product Sub-type
=
46_6" o (o @
g | £ |55 |8
x| D € % 29 g
¢ | @ 3 |&A82
New Trade tr:newTrade Appendix
v v v v
A6.1.1
Amendment tr:amendment Appendix
v v v v
A.6.1.2
Full Termination tr:termination Appendix v v v v
A.6.1.3
Partial Termination tr:termination Appendix
v v v
A.6.1.3
Withdrawal tr:withdrawal Appendix v v v v
A6.1.4
Quit tr:quit Appendix v v v v
A.6.15
Backloading tr:backloading Appendix v v v v
A.6.1.6
Relink trirelink Appendix
v v v v
A.6.1.7
Suppress Uncertain tr:suppressUncertain | Appendix v v v v
A.6.1.8

The mapping of message/element encoding to the HKTR-R’s reporting request
types is as follows:

Request Type

FpML Message Usage

FpML Element Usage

Reporting of trade
event (reporting)

eventActivityReport

“eventActivityReport”

Cancellation of Relink
event (reporting)

eventActivityReportRetracted

Version 1.4.2
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A4.2 trdoc:requestDocumentHeader Component
' | ™
Version
khT'_.rp-E: x=dnormalized StringJ
i !
fileReference
x_T'-"'P'E x=d:normalized StringJ
i !
submittingParty
kT'_.-'p-E xzd:normalized StringJ
| [] ReguestDocumentHeader | E‘} i=H
f reportingParty h
khT'_.rp-E xed:normalized StringJ
-
numitems
khT'_.rp-E: x=d positiveinteger
i ™y
\ purpose ®
x_T'-"'P'E F'IJFFII:IS.EEI'IIJI'I'lJ
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 valid value is “5.2”. 1.1
uestDocument/ trdoc:r tring (5) FpML messages within the file
equestDocumentHead
er
1.2 /trdoc:tradeEventReq | trdoc:fileReference xsdnormalizedS | A unique file reference to identify the This file reference will be carried forward | 1..1
uestDocument/ trdoc:r tring (30) whole submission of requests. to the response file for user to correlate the
equestDocumentHead requests.
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Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute

No.
er

It is a user assigned alphanumeric field
with a maximum of 30 characters in
length.

13 /trdoc:tradeEventReq | trdoc:submittingParty xsd:normalizedS | The HKTR Entity ID, LEI, SWIFTBIC, A submitting party can submita tradeon | 1..1
uestDocument/ trdoc:r tring (35) CICR, or BRN of the party who submits behalf of a trading party. The ID should
equestDocumentHead the trade event to the HKTR system. have been maintained in the HKTR.
er

For Party ID SWIFT BIC and BRN, party If the trading party reports the trade to
should input the first eight digits only HKTR-R by itself, the participant ID of the
Example submitting party should be the same as
SWIFTBIC: HKMAHKHHXXX should be | that of the reporting party.
inputted as HKMAHKHH
BRN: 12345678 - 000 - 04 - 11 - A should | It must be a participant not yet closed and
be inputted as 12345678 configured as the authorized agent for the
member specified in “reportingParty”
For Party ID CICR, party should inputall | element.
character(s) and digits
Example Further format, length and value
For Local company (CI): Seven digits such | constraints on different party IDs:
as 9999999
For Non-local company (CR): Character(s) | LEI, HKTR Entity ID, SWIFT BIC, CICR,
plus seven digits such as X9999999 or BRN:
XX9999999. Please refer to the format field in
“PartyldentifierType” sheet as stipulated
in the worksheet of “Reporting - Ref -
Enumerations and coding schemes.xls”.
/trdoc:tradeEventReq | @partyldScheme xsd:any URI Party Id. Coding Scheme It must be one of the followings: Regq.
uestDocument/ trdoc:r o “http://www.fpml.org/coding-
equestDocumentHead scheme/external /is017442" (for party
er/trdoc:submittingPa using LEI).
rty e “http://www.hkicl.com.hk/scheme/h
Version 1.4.2 Page 8
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Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute

No.

ktr/tr-entity-id ” (for party using
HKTR Entity ID).

o “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)

o “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.

14 /trdoc:tradeEventReq | trdoc:reportingParty xsdinormalizedS | The HKTR Entity ID, LEI, SWIFTBIC, It must be an active participant in the 1.1
uestDocument/ trdoc:r tring (35) CICR, or BRN of the party who has the HKTR-R system. The ID should have been
equestDocumentHead reporting obligation to report the maintained in the HKTR.
er transaction.

Further format, length and value

For Party ID SWIFT BIC and BRN, party constraints on different party IDs:
should input the first eight digits only

Example LEI HKTR Entity ID, SWIFT BIC, CICR,
SWIFTBIC: HKMAHKHHXXX should be | BRN:

inputted as HKMAHKHH Please refer to the format field in

BRN: 12345678 - 000 - 04 - 11 - A should | “PartyldentifierType” sheet as stipulated
be inputted as 12345678 in the worksheet of “Reporting - Ref -

Enumerations and coding schemes.xls”.

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.
Version 1.4.2 Page 9
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Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute

No.

/trdoc:tradeEventReq | @partyldScheme xsd:anyURI Party Id. Coding Scheme It must be one of the followings: Req.
uestDocument/ trdoc:r 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).
o “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:positiveInte | Total number of reporting items in the The number will be reconciled with the 1.1
uestDocument/ trdoc:r ger (3) request file. actual no. of trade event request record
equestDocumentHead embedded in the
er <requestDocumentDetails> block.

1.6 /trdoc:tradeEventReq | trdoc:purpose xsd:normalizedS | The purpose of the file. For reporting purpose, it must be 1.1
uestDocument/ trdoc:r tring(15) ”Reporting”.
equestDocumentHead
er

1.7 /trdoc:tradeEventReq | @purposeScheme xsd:any URI Purpose: Coding Scheme Opt.
uestDocument/ trdoc:r Always use the default value:
equestDocumentHead “http:/ /www.hkicl.com.hk /scheme/hktr
er /purpose”
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A43 trdoc:requestDocumentDetails Component
©) §a ReportingRequestMessage. rrn:u:lelIZ|
eventActivityReport
1.50 Type EventActivityReport
| [ ] ReguestDocumentDetails |C—} ®E} = @
eventActivityReportRetracted
Type EventActivityReportRetracted
Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
2 /trdoc:tradeEventRe | trdocirequestDocument | --- 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..50
questDocument/trdo “Reporting”.
crequestDocumentD
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. Currently, only Regq.
questDocument/ trdo “5.2” is supported.
crequestDocumentD
etails/ tr:eventActivit
Version 1.4.2 Page 11




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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential
Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
yReport
22 /trdoc:tradeEventRe | trieventActivityReportRe | --- Used only if the purpose of the file is 1..50
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 A.4.5.
/trdoc:tradeEventRe | @fpmlVersion The FpML version. Currently, only “5.2” is Req.
questDocument/ trdo supported.
crequestDocumentD
etails/ tr:eventActivit
yReportRetracted
Version 1.4.2 Page 12
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A4.4 eventActivityReport Component

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

[ EvertactivityReport
Baze Type | fpmlEventictivityReport

&[] tpmlEventictivityReport (extension hase)
= |:| MaotificationMessage (extension base)
= |:| Mezzage (extension base)

] |:| Document (extension haze)

f'_'_'_'_'_'_'@ attributes

header |E
—— 3 ga ¥Yaidztionmodel

o Bm CorrektionAndOptions|Sequence model

= 5, Correlation.model

o . S correlationld @

X Bm SeoUencemodel
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2} Em OnBehalfOf model

S [ OnBehaltof

partyReference |3
EJ onBehalfof E:@
0.

accouriclerence  |(®

asiiDate @
data==th=me |®

guatatiorshzrateristics @

fromresteTime @

tobst2Time |

eventActivityRepart E}@- submissicns Somplete J@
Type EventictivityReport

repor T orierts J@

Ll ® mm Eventsmodel

& gm Partiesfndaccounts model

0.

aceoont |0

@

= [] ReportingFor

tradePartyReference J

@
N Type fpmlPadyReference
repartingFor
.6| T Reparinof © .
YPe ERartingr or reportingPartyReference ]@

Type fomlPadyReference
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
1 / tr:eventActivityReport | --- It is used to either report a trade event. 0.0
(1..50)
1.1 /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
A4.6.
1.2 /trieventActivityReport correlationld xsd:normalized | A qualified identifier used to correlate The correlation Id. must contain either | 0..1
String (40) between messages. the user / agent assigned unique trade | (1..1)
event Id. carried in the previous event
request.
/trieventActivityReport/corr | @correlationldScheme | xsd:anyURI Correlation Id. Coding Scheme User may specify Agent Event Req.
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 Field name Data Type Description Usage Rule Card.
Ref.
No.
13 /tr:eventActivityReport onBehalfOf - Indicates which party (and accounts) a If the request is submitted by the agent | 0..1
trade is being processed for. 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 /trieventActivityReport/onB | partyReference Reference The party for which the message receiver | Only HKTR Entity ID, LEL, SWIFTBIC, | 0..1
ehalfOf should work. CICR, and BRN are supported. The (1.1)
party referenced must be a HKTR
participant.
/trieventActivityReport/onB | @href xsd:IDREF The reference to a party. It indicates the reference of the party Req.
ehalfOf/ partyReference block representing the actual reporting
party.
14 /tr:ieventActivityReport (event) - User can use this block to input a trade or 1.0
post trade events block as defined in (1..1)
appendix A.6.
If other event types are specified, the
request will be rejected for unsupported
trade event.
Version 1.4.2 Page 16




Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2

Confidential

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)

/trieventActivityReport/ part
y

@id

xsd:ID

The id uniquely identifying the Party
within the document.

Regq.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
151 /tr:eventActivityReport/part | partyld xsdnormalized | A party identifier can be one of the either | Further format, length and value 0.U
y String (63) ¢ 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
o User Defined Code coding schemes.xls”.

e Masked Par
v Confirmation Platform ID:

For Party ID SWIFT BIC and BRN, party Format: xs.d:normalizedStr.ing(6{5)
should input the first eight digits only For the valid values of confirmation

Example platform ID, please refer to

SWIFTBIC: HKMAHKHHXXX should be | “CPldentifier” sheetas 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 For the valid values of confirmation

Example platform ID, please refer to
For Local company (CI): Seven digits “CCPldentifier” sheet as stipulated in
such as 9999999 the worksheet of “Reporting - Ref -

For Non-local company (CR): Enumerations and coding schemes.xls”

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:anyURI Party Id. Coding Scheme If the element is referenced by Opt.
party/partyld “sentTo”, “onBehalfOf” field of (Req.)

“../ trreventActivityReport” 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).

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

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

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

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

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

e “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 | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
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 /trieventActivityReport/part | partyName xsd:normalized | The party name of the organization. A 0.1
y String (80) free format string.
1.6 /tr:eventActivityReport tr:reportingFor - For events other than Suppress Uncertain | For events other than Suppress 1.1
Indicates the trade party that the Uncertain
reporting party reports the trade for. The reporting party can make use of
this field to specify the actual trade
For Suppress Uncertain event party it reports trade for.
As the target trade to be suppressed is
reported by others, this field should For Suppress Uncertain event
indicate the counter trade party of the The reporting party can make use of
target trade this field to specify the counter 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 trade party.
For Suppress Uncertain event
The counter trade party of the target
trade to be suppressed.
Version 1.4.2 Page 20



http://www.hkicl.com.hk/scheme/hktr/ccpId
http://www.hkicl.com.hk/scheme/hktr/ccpId
http://www.hkicl.com.hk/scheme/hktr/cpId
http://www.hkicl.com.hk/scheme/hktr/cpId

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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential
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).

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

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

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

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

Masked party is not allowed.

1.6.2 /tr:eventActivityReport trireportingPartyRefer | 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:ieventActivityReport/trire | @href xsd:IDREF The reference to a party. It indicates the reference of the Req.
portingFor/ tr:ireportingParty reporting party block representing the
Reference reporting party. The ID of the party it
references can be 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).

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

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

e “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 eventActivityReportRetracted block is illustrated in the
following diagram.

o [1] EwventActivityReportRetracted

Baze Type fpmir:NotificationMessage
© [] fpmir:NotificationMessage (extension base)
© [ ] Message (extension base)

© [] Document (extension base)

‘' sammmm O] attributes

header |@

—(3 gy V-d-ion model
L L} 'E
© mm CorrelationAndOptionalSequence.model
(2 @a Correlation.model

@@- e &) correlationld |®

® B Sequcoce.model
[ 1] 'E

© Ba OnBehalfOf.model

© [] OnBehalfof

partyReference |
e onBehalfOf 99 0 e e —

accou-Rr “rence )@

eventActivityReportRetracted
Type EventActivityReporiRetracted

@ Ea fpmirPartiesAndAccounts model

0.

acuzunt |@
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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..50)
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
A4.6.
1.2 /trieventActivityReportRetra | correlationld xsd:normalized | A qualified identifier used to correlate The correlation Id. must contain either | 0..1
cted String (40) between messages. (a) the HKTR-R system assigned Event | (1..1)
Reference returned in previous
response in replying the previous
event request; or
(b) the user / agent assigned unique
trade event Id. carried in the previous
event request.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
/tr:eventActivityReportRetra | @correlationldScheme | xsd:anyURI Correlation Id. Coding Scheme User may specify Agent Event Req.
cted/correlationld Reference (agent only), User Event
Reference (reporting party only) or
HKTR Event Reference.

To specify Agent Event Reference, this
URI must be

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

To specify User Event Reference, this
URI must be

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

To specify HKTR-R system assigned
Event Reference for the previous
submitted trade event, the URI must be
“http:/ /www.hkicl.com.hk/scheme/h

ktr/event-ref”
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
13 /tr:eventActivityReportRetra | onBehalfOf - Indicates which party (and accounts) a If the request is submitted by the agent | 0..1
cted trade is being processed for. 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 | partyReference Reference The party for which the message receiver | Only HKTR Entity ID, LEL, SWIFTBIC, | 0..1
cted/onBehalfOf should work. CICR, and BRN are supported. The (1.1)
party referenced must be a HKTR
participant.
/trieventActivityReportRetra | @href xsd:IDREF The reference to a party. It indicates the reference of the party Req.
cted/onBehalfOf/ partyRefer block representing the actual reporting
ence party.
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Field
Ref.
No.

Field location

Field name

Data Type

Description

Usage Rule

Card.

1.5

/tr:eventActivityReportRetra
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.

Regq.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
151 /tr:eventActivityReportRetra | partyld xsd:normalized | A party identifier can be one of the either | Further format, length and value 0.U
cted/party String (40) o 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

coding schemes.xls”.

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.
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
/trieventActivityReportRetra | @partyldScheme xsd:anyURI Party Id. Coding Scheme If the element is referenced by Opt.
cted/party/partyld “sentTo”, “onBehalfOf” field of (Req.)

../ tr:eventActivityReportRetracted”

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
27 (for party using SWIFT BIC).

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

e “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.
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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”.

152

/trieventActivityReportRetra
cted/party

partyName

xsd:normalized
String (80)

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.

© [ ] NotificationMessageHeader

® [ ] MessageHeader (extension base)

(——. © messageld |®

inkeglyto @

header O

© as MessageHeader model

sentBy |®
(@) -

sencio |®

cepy o J©

@ creationTimestamp ®
exniry Tizestamp ®
partyMessugeintarmation |®

dsin:Signature 1@
Ly | >
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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.
11 /header messageld xsd:normalized | A unique identifier (within its coding It is treated as the unique message ID 0.1
String scheme) assigned to the message. assigned by user on each request. If (1.1)
(40) the HKTR-R system receives two
requests with the same identifier, the
latter one will be rejected.
@messageldScheme xsd:anyURI Coding Scheme of messageldScheme. The HKTR-R system only supports Opt.
party in coding scheme of (Req.)
“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)
12 /header sentBy xsdnormalized | 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
specified, the party is the trade
For Party ID SWIFT BIC and BRN, party | reporting party. Otherwise, it is the
should input the first eight digits only agent party submitting the request on
Example behalf of the party specified in the
SWIFTBIC: HKMAHKHHXXX should be | element.
inputted as HKMAHKHH
BRN: 12345678 - 000 - 04 - 11 - A should
be inputted as 12345678 Further format, length and value
constraints on different party IDs:
For Party ID CICR, party should input all
character(s) and digits LEI HKTR Entity ID, SWIFT BIC, CICR,
Example BRN, User Defined Code:
For Local company (CI): Seven digits Please refer to the format field in
such as 9999999 “PartyldentifierType” sheet as
For Non-local company (CR): stipulated in the worksheet of
Character(s) plus seven digits such as “Reporting - Ref - Enumerations and
X9999999 or XX9999999. coding schemes.xls”.
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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:anyURI

Coding Scheme of sentBy.

It must be one of the followings:

“http:/ /www.fpml.org/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.org/ext/is0936
27 (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.

Opt.
(Req.)

13

/header

creationTimestamp

xsd:dateTime

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

AS.1

Trade Event Response Document
trdoc:tradeEventResponseDocument

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

= |:| TradeEventRezponzeDocument

responselocumentHeader ]

(O]
[tradeEventRespnn&eDncu ment J o @ Type RezponzelocumentHeader
Type TradeEventResponselocument . tecnneccNocumeainotd.
Type ResponzelocumentDetails

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

o 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.

o 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 (eventActrivityReportAcknowledgement) 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:
o 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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AS5.2 trdoc:responseDocumentHeader Component
= |:| RezponzelocumentHeader

i fileReference
\T'_.rp-e x=d:normalizedString

Krfl.r.*v.|:u:ms:e:l!a‘-enerELt'u:tn1'|rn£=9,tﬂm|:r ®
\T'_.rp-e x=d.dateTime

replyToParty
Type Partyd

(© §a ReportingParty.model

]
reportingParty
Type Partyld
responselocumentHeader
[ ] E};.@ 1=
Type ResponzelocumentHeader requestFieName

Type x=d:normalizedStrin gJ

requestFieReference
Type x=d:normalizedStrin gJ

requestFileCaptureTimestamp ®
Type x=d.dateTime

numitems
Type x=d.non Negati'.relntegerJ

response
Type Response
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Field | Field location Field name Data Type Description / Usage Rule Card.
Ref.
No.
1 /trdoc:tradeResponseDocum | trdoc:iresponseDocumentH | --- The header element for storing file-scoped information 1.1
ent eader
1.1 /trdoc:tradeResponseDocum | trdoc:fileReference xsd:normalizedSt | A unique document identifier generated by the HKTR-R system to 1.1
ent/trdoc:responseDocument ring requesting party for reference.
Header (30)
12 /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:anyURI It must be one of the followings: Req.
cument/ trdoc:requestDocum o “http://www.fpml.org/coding-scheme/external /iso17442” (for party
entHeader/trdoc:replyToPart using LEI).
y o “http://www.hkicl.com.hk/scheme/hktr/ tr-entity-id ” (for party using
HKTR Entity ID).
o “http://www.fpml.org/ext/is09362” (for party using SWIFT BIC).
o “http://www.hkicl.com.hk/scheme/cicrn” (for party using CI/CR
number)
o “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 xsd:normalizedSt | 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 o “http://www.fpml.org/coding-scheme/external /iso17442” (for party
entHeader/trdoc:reportingPa using LEI).
rty o “http://www.hkicl.com.hk/scheme/hktr/tr-entity-id ” (for party using
HKTR Entity ID).
o “http://www.fpml.org/ext/is09362” (for party using SWIFT BIC).
o “http://www.hkicl.com.hk/scheme/cicrn” (for party using CI/CR
number)
o “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:normalizedSt | The file reference of the original request document. 0.1
ent/trdoc:responseDocument ring (30)
Header
17 /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 xsd:nonNegativel | 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.
192 | /trdoc:tradeResponseDocum | trdoc:responseDesc xsd:normalized Reason description corresponding to the reasonCode. 0.1
ent/trdoc:responseDocument String (1024)
Header/trdoc:response The field is not present if the reasonCode is success return code.
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AS3 trdoc:responseDocumentDetails Component
© 3a ReportingRezponzeMessage. model
eventactiviyReportStatus
1 50 Type EventActivityReportStatus
| [] ResponseDocumentDetails |(—} @(—} = @
eventictivityReportException ®
Type fpmic:Exception
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..50
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. Currently, only “5.2” is supported. Regq.
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..50
t/trdoc:responseDocumentDeta | on
ils 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 | @fpmlVersion - The FpML version. Currently, only “5.2” is supported. Req.
t/trdoc:responseDocumentDeta
ils/eventActivityReportExcepti
on
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AS4

The structure of eventactivityReportStatus block is illustrated in the following

diagram:

[

eventActivityReportStatus
Type EventActivityReportStatus

eventActivityReportStatus Component

[] EventActivityReportStatus
Base Type fpmirResponzelessage

= [] fpmirResponsebessage (extension base)
© [] Message (extension base)

© [] Document (extension base)

~TTTT1 @® attributes
header |

——® g Woidrton.model

& Ba CorrelationAndOptionalSequence. mndellz‘

@ Em Correlation.model

9‘ o © | comeltiond |®

& By Scorence model
[ 1] @

2 &= DnBehaITDf.mudeIE

& [] OnBehalfOf

status
@
Type fpmirEventSiatus

tradeldentifier
Type fpmlr:TradeIdentiﬂerJ

—@)o
2 B, fomir: PartiesAndAccuunts.mudeIE‘

party |®

e - @

partyReference |@
e onBehalfof E)E: 0o =

accoun-Ticeren DBJ@
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Field Field location Field name Data Type Description / Usage Rule Card.
Reference
Number
1 / trieventActivityReportStat | — 0.U
us (1..50)
1.1 /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.
/trieventActivityReportStatus | @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-
ref’
1.3 /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 /trieventActivityReportStatus | 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 /trieventActivityReportStatus | 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”
/tr:eventActivityReportStatus | @eventStatusScheme xsd:anyURI Always returns the HKTR-R coding scheme URI for event status: | Opt.
/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.6.4.5 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 SW.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.
/tr:eventActivityReportStatus | @partyldScheme xsd:any URI Party Id. Coding Scheme. Opt.
/party/partyld (Req.
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AS.S5 eventActivityReportException Component

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

® [ ] Exception
/—'@ D Message (extension base)
header 1®

@ ga Validstionmodel

— - @ ma Correlation&ndOptionalSequence model
[eventActwrtyReportExceptlon } o

Type Exception

© gEm Correlation.model

@ © correlationld |®
.J

® mm Sc'=re.model

@ gaa Exception.model

® [ ] Reason
reasonCode |®
loc-tion |®

reason ;@—.O description |®

validsior=uield |®

——@)o
L addtiunaData 1@

addtionaData |®
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Field Field location Field name Data Type Description / Usage Rule Card.
Reference
Number
2 / eventActivityReportExcep | - 0.U
tion (1..50)
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:anyURI Always returns the HKTR-R system assigned event reference Req.
n/correlationld under the URL: “http:/ /www.hkicl.com.hk/scheme/hktr/event-
ref’
23 /eventActivityReportExceptio | reason - An instance of the Reason type used to record the nature of any 0.U
n errors associated with a message. (1.1)
231 /eventActivityReportExceptio | reasonCode xsdinormalizedStr | 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:anyURI 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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AS5.6 ResponseMessageHeader (for Reporting) Component

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

©® [ ] ResponseMessageHeader

® [ ] MessageHeader (extension base)

(—. © messageld |®

header |

© am MessageHeader model

sertBy |®
0.

sendTo |®
0. gonyTo ®
@ crestionTimestamp | ®
expitvTmeatamp |@®
0.

partyilessageintormation |®

dsirSignature _1®
E
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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.
1.1 /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:anyURI The HKTR-R system only supports party in coding scheme of Req.
“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:anyURI The HKTR-R system only supports party in coding scheme of Req.
“http:/ /www.hkicl.com.hk/scheme/hktr/message-id ”.
1.3 /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.
o “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)
1.5 /header creationTimestamp xsd:dateTime The date and time (on the source system) when this message 0.1
instance was created. (1.1)
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A.6 FpML structures for reporting purpose

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

Reporting - Trade Events

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

(proprietary).

newy Trade

Type  MewTrade

!

-
amendment
\_Type Trade AmendmertContent

-
termination
\_Tg.fpe TradeMationalChange

withiclramoral
Type  Withdrawal

!

guit
Type Gt

hackloading
\_Type EBackloading

relink

Type Relink

i

-
zuppressUncertain
k_Tg.-'pe SuppressUncertain
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A.6.1.1 Reporting — New Trade

The newTrade element embeds the FpML fpml:Trade type element followed by HKTR-R system’s proprictary 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 (extenzion baze)

fpmltrade L&

r’tradEPal“t'ﬂ
o khT*:.-'F:uE fpml PartyReference

[] MewTrade
Basze Type  fpml AdditionalEvernt

r’trai'uan!F‘:E'art*3.=2
RT':.fpe fpmlPartyReference

-
Ltilndicator
(F)o ®
RT':.-'FIIE xzd:boolean

specialTermsindicatar

Type =sdhboolean

hilsteralComments

Type =xsd:string

pattyEventinfarmsation ®
Type PartyEvertinformation
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

1

/trnewTrade

trade

Trade. Refer to section
A.6.2 for details.

A full description of the trade content.

1.1

/trmewTrade/

tr:tradePartyl

Reference

One of the contracting parties of the trade being reported.

Order entry is not significant for Trade Party 1 and Trade
Party 2.

1.1

/trnewTrade/ tr:itradePartyl

@href

xsd:IDREF

Reference to a party.

Regq.

/trmewTrade/

tr:tradeParty?2

Reference

The other contracting party of the trade being reported other
than tradeParty1.

Order entry is not significant for Trade Party 1 and Trade
Party 2.

1.1

/trinewTrade/ tr:tradeParty?2

@href

xsd:IDREF

Reference to a party.

Req.

/trmewTrade/

tr:utilndicator

xsd:boolean

Indicates whether a Unique Swap Identifier (USI) exists for
the trade. The USI refers to the unique transaction identifier
reportable under the mandatory reporting requirements in
the US pursuant to Dodd-Frank Act, as defined in

http:/ /www.cftc.gov/ucm/ groups/ public/ @swaps,/docum
ents/ dfsubmission/ usidatastandards100112.pdf

Users may refer to the updates on the website from time to
time.

When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.4.5 for details.

/trrmewTrade/

tr:specialTermsIndic
ator

xsd:boolean

Indicates whether special terms are applicable or not.

0.1

/trmewTrade/

tr:bilateral Comment
s

xsd:string(255)

A bilaterally agreed transaction identifier which is unique,
shared and paired between the two counterparties. Please
refer to the Supplementary Reporting Instructions for
detailed requirement.

This value must be unique within the reporting party.

0.1
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Field Field location (with root Field name Data Type Description Card.
Reference being the “NewTrade”-typed
Number element)
7 /trmewTrade/ tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a trade 1.1
ation Refer to section A.6.4.6 for | party.
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)
e The agreement date of the amendment event
e An optional payment that may be made in settlement of the amendment event.
e Custom reporting fields

To wuse these proprietary elements, one should override the default TradeAmendmentContent type with
“tr:TradeAmendmentContent” type using the xsi:type declaration.

Non-amendable fields
The fields listed below are non amendable fields. These non amendable fields are still required to be inputted in the amendment
event, but their values should remain unchanged: the values should be the same as they were initially submitted into the system.

IRS Floating VS Fixed / Overnight Index Swap

Field Name FpML path relative to the Trade Event element (Unless otherwise specified)

Asset Class /trade/swap/assetClass

Product type /trade/swap/productType/@productTypeScheme="http:/ /www.fpml.org/coding-scheme/product-type-simple”

Product Sub-type /trade/swap/ productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding-scheme/hktr/product-
sub-type”

Reporting For (who is TR Participant) (Relative to top event request level) /tr:eventActivityReport/ trireportingFor/ tr:tradePartyReference

Trade Party 1 (who is TR Participant) /tr:tradePartyl

Trade Party 2 (who is TR Participant) /tr:tradeParty?2

Floating Rate Payer (who is TR Participant) (SwapStream refers to floating leg) /trade/swap/swapStream/payerPartyReference

Fixed Rate Payer (who is TR Participant) (SwapStream refers to fixed leg) ~ /trade/swap/swapStream/ payerPartyReference

Trade Date /trade/tradeHeader/tradeDate

Notional Amount (Currency) /trade/swap/swapStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSchedule/ curren
&y
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Basis Swap

Field Name FpML path relative to the Trade Event element (Unless otherwise specified)

Asset Class /trade/swap/assetClass

Product type /trade/swap/productType/@productTypeScheme="http:/ /www.fpml.org/coding-scheme/product-type-simple”

Product Sub-type /trade/swap/productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding-scheme/hktr/product-

sub-type”

Reporting For (who is TR Participant)

(Relative to top event request level) /tr:eventActivityReport/ trireportingFor/ tr:tradePartyReference

Trade Party 1 (who is TR Participant)

/tr:tradePartyl

Trade Party 2 (who is TR Participant)

/tr:tradeParty?2

Floating Rate Payer 1 (who is TR Participant)

(SwapStream refers to floating leg 1) /trade/swap/swapStream/payerPartyReference

Floating Rate Payer 2 (who is TR Participant)

(SwapStream refers to floating leg 2) /trade/swap/swapStream/payerPartyReference

Trade Date

/trade/tradeHeader/tradeDate

Notional Amount (Currency)

/trade/swap/swapStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSchedule/ curren
cy

FX Non-Deliverable Forward

Field Name FpML path relative to the Trade Event element (Unless otherwise specified)

Asset Class /trade/fxSingleLeg/assetClass

Product type /trade/fxSingleLeg/productType/@productTypeScheme="http:/ /www.fpml.org/coding-scheme/product-type-
simple”

Product Sub-type /trade/fxSingleLeg/productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding-

scheme/hktr/product-sub-type”

Reporting For (who is TR Participant)

(Relative to top event request level) /tr:eventActivityReport/ trireportingFor/ tr:tradePartyReference

Trade Party 1 (who is TR Participant)

/tr:tradePartyl

Trade Party 2 (who is TR Participant)

/tr:tradeParty?2

Exchanged Currency 1 Payer (who is TR Participant)

/trade/fxSingleLeg/exchangedCurrency1/payerPartyReference

Exchanged Currency 2 Payer (who is TR Participant)

/trade/fxSingleLeg/exchangedCurrency?2/ payerPartyReference

Trade Date

/trade/tradeHeader/tradeDate

Exchange Currency 1 Payment Amount (Currency)

/trade/fxSingleLeg/exchangedCurrencyl/paymentAmount/currency

Exchange Currency 2 Payment Amount (Currency)

/trade/fxSingleLeg/exchangedCurrency?2/paymentAmount/currency
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Please note that change of direction of the Trade Parties / Floating Rate Payer(s) / Fixed Rate Payer / Exchanged Currency
Payer(s) 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).

Version 1.4.2

Page 58



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2

Confidential

[[] TradeAmendmentContent
Base Type fpmlTradeAmendmentContent

© [ ] fpmiTradeAmendmentContent (extension base)

——® [

AbstractEvent (extension base)

trade |®

O s AgreementAndEffec’tiveDates.modeIE]

executionDateTime |®

effectiveDate | ®

© o= TradeAlterationPayment.modeIE]

G) fom payment_j@

p
tradeParty1 J

\Type fpml:PartyReference

(‘tradeParty2
\Type fpml:PartyReference

utilndicator
- ®
Type xsd:boolean

speciallTermsindicator |

Type xsd:boolean

bilateralComments |
Type xsd:string ‘

partyEventinformation ®
Type PartyEventinformation
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeAmendmentContent
"-typed element)
1 / trade Trade. Refer to section A.6.2 | A full description of the amended trade. 1.1
for details.
2 / agreementDate xsd:date Post trade event trade date. 0.1
(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 Post trade event effective date. 0.1
5 / payment Payment. Refer to section Describes a payment made in settlement of the change. 0.1
A.6.44 for details.
6 / tr:itradePartyl Reference One of the contracting parties of the trade being reported. 1.1
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/ tritradePartyl @href xsd:IDREF Reference to a party. Req.
7 / tr:itradeParty2 Reference The other contracting party of the trade being reported other | 1..1
than tradePartyl.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/tr:tradeParty?2 @href xsd:IDREF Reference to a party. Req.
8 / trautilndicator xsd:boolean Indicates 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 Dodd-Frank Act, as defined in
http:/ /www .cftc.gov/ucm/ groups/ public/ @swaps/docum
ents/dfsubmission/ usidatastandards100112.pdf
Users may refer to the updates on the website from time to
time.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.4.5 for details.
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeAmendmentContent
"-typed element)
9 / trispecialTermsIndic | xsd:boolean Indicates whether special terms are applicable or not. 0.1
ator
10 / tr:bilateralComment | xsd:string(255) A bilaterally agreed transaction identifier which is unique, 0.1
s shared and paired between the two counterparties. Please
refer to the Supplementary Reporting Instructions for
detailed requirement.
This value must be unique within the reporting party.
10 / tr:ipartyEventInform | PartyEventInformation. A structure for storing event specific information for a trade 1.1
ation Refer to section A.6.4.6 for party.
details.
Version 1.4.2 Page 61



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential

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, the amount of the termination is specified
in the changelnNotionalAmount element. Similarly, the outstanding amount of
the trade after the termination is specified in the outstandingNotional Amount
element. For a full termination, the outstanding amount will be set to 0.

Again, this event is extended with proprietary fields for trade repository reporting
purpose. To use these proprietary elements, one should override the default
TradeNotionalChange type with “tr:TradeNotionalChange” type using the
xsi:type declaration.

Version 1.4.2

Page 62



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential

[] TradeNotionalChange
Basze Type fpmirTradeMotionalChange

= |:| fpmir: TradeMotionalChange (extension baze)

= |:| TradeChangeBaze (extension baze)

@ 0..c0 tradeldentifier &
/—.Eﬁ

origicalTrade |

= am AgreementandEffectiveDates. model

agreementDate |3

Eh (] executionDateTime |

effectiveDate |3

©) g TradeAlterationPayment.model

% ) payment |3
changeinNotional&mount _J@
—&o
termination o
Type TradeMotionalChange changelniuxkzrCf0 ptiu-ns_/] ]
—— @)oo
—#)o
outstanging“esher0 flin its-_/]@

partyEventinformation
S @
Type PartyEventinformation

outstandingMotional&mount JE—}

putstandingitimtert potiuns-_/]'E!

u:hElngf_!iu|h!;;.':':h-::rl:JﬂJn'rt:_?._/lf\'::ﬁ?I

Version 1.4.2 Page 63



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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
1 / tradeldentifier Tradeldentifier. Refer to The trade identifier of the trade that is being terminated. 1.1
section A.6.4.5 for details.
2 / agreementDate xsd:date Post trade event trade date. 0.1
(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 Post trade event effective date. 0.1
5 / payment Payment. Refer to section Describes a payment made in settlement of the change. 0.1
A.6.4.4 for details.
6 / changelnNotionalA | - Specifies the fixed amount by which the Notional Amount | 0..1
mount changes.
For FX product, this field can be filled with either the
payment amount of exchangeCurrencyl or
exchangeCurrency?2.
A non-negative value should be used for HKTR-R system.
6.1 /changeInNotional Amount currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/changeInNotional Amount/c | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
urrency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
6.2 /changeInNotional Amount amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
(1.1
7 / outstandingNotional | --- Specifies the Notional amount after the Change. 0.1
Amount (1.1)
For FX product, this field can be filled with either the
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
payment amount of exchangeCurrencyl or
exchangeCurrency?2.
Note that the currency in changeInNotional Amount element
and that in outstandingNotionalAmount element should be
consistent.
A non-negative value should be used for HKTR-R system.
7.1 /outstandingNotional Amoun | currency Scheme: Currency The currency in which an amount is denominated. 0.1
t (xsd:normalizedString (3)) (1.1)
/outstandingNotional Amoun | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
t/currency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http://www.fpml.org/ext/is04217-2001-08-15
7.2 /outstandingNotional Amoun | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
t (1.1)
8 / tripartyEventInform | PartyEventInformation. A structure for storing event specific information for a trade 1.1
ation Refer to section A.6.4.6 for party.
details.
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A.6.14 Reporting — Withdrawal

A proprietary event dedicated to handle trade withdrawal. To use this proprietary event, one should use the “tr:withdrawal”
element in substitution of FpML standard “additionalEvent” element.

[ withdrawal
Baze Type | fpmlAdditionalEvent

fpmlAdditionalEvent (extenzion basze)

o
tradeldentifier ®
Type fpmlPartyTradeldentifier
withdrawal
. =
Type Withdrawal partyEventinformation ]@

Type ParlyEventinformation

(¥} Substitution Group

Field Field location (with root Field name Data Type Description Card.
Reference being the “Withdrawal”-
Number typed element)
1 / tradeldentifier Tradeldentifier. Refer to | The trade identifier of the trade that is being withdrawn. 1.1
section A.6.4.5 for details.
2 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a | 1..1
ation Refer to section A.6.4.6 for | trade party.
details.

Version 1.4.2 Page 66



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential

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.

[ Cuwit
S
Baze Type | fpmlAdditionalEvent

|:| fpmilAdditionalEvent (extenzion baze)
tradeldentifier ®
Type fpmlPartyTradeldentifier
quit
5 (=)
Type Cuit partyEventin formation
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.6.4.5 for details.
2 / tripartyEventInform | PartyEventInformation. A structure for storing event specific information for a trade | 1..1
ation Refer to section A.6.4.6 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: &dditionalEvent (extension base)

famltrade 15

Ktras'u:ﬂnal:'=9:r‘t~3,-'*l J

Type fpmlPartyReference
[ Backloading ol e P Y
EBasze Type fpmlAdditionalEvent KtradeF‘ar‘t‘:.-'E

kType fml PartyReference

backloadingDate ®
Type xsddste
@ |

utiindicator J

kT':.-'pe wad boolean

specialTermsindicator

Type xsdboolean

hilsteralComments

Type  x=adstring

partyEventinformation ®
Type PartyEvertinformstion
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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:itradeParty1 Reference One of the contracting parties of the trade being reported. 1.1
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/tr:tradePartyl @href xsd:IDREF Reference to a party. Req.
3 / tr:itradeParty2 Reference The other contracting party of the trade being reported other | 1..1
than tradeParty1.
Order entry is not significant for Trade Party 1 and Trade
Party 2.
/tritradeParty2 @href xsd:IDREF Reference to a party. Regq.
4 / tr:backloadingDate xsd:date Date of the trade snapshot being reported. 1.1
5 / tr:utilndicator xsd:boolean Indicates 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 Dodd-Frank Act, as defined in
http:/ /www.cftc.gov/ucm/ groups/ public/ @swaps,/docum
ents/ dfsubmission/ usidatastandards100112.pdf
Users may refer to the updates on the website from time to
time.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.4.5 for details.
6 / tr:ispecialTermsIndic | xsd:boolean Indicates whether special terms in PartyTradeInformation is 0.1
ator applicable or not.
7 / tr:bilateralComment | xsd:string(255) A bilaterally agreed transaction identifier which is unique, 0.1
s shared and paired between the two counterparties. Please
refer to the Supplementary Reporting Instructions for
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Backloading”-
Number typed element)

detailed requirement.

This value must be unique within the reporting party.
8 / tripartyEventinform | PartyEventInformation. A structure for storing event specific information for a trade | 1..1

ation Refer to section A.6.4.6 for | party.
details.
Page 70

Version 1.4.2



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2

Confidential

A.6.1.7 Reporting — Relink
Relink trade event is used to break, reform the linkage of trades. To use this proprietary event, one should use the “tr:relink”
element in substitution of FpML standard “additionalEvent” element.
Relink
B D
Baze Type | fpmirAdditionalEvent
11 |:| fpmir AdditionalEvent (extension baze)
refinkFrom
Type fpmir-Tradeldentifier
relink . refinkTo
Type Relink o Type fpmir-Tradeldentifier
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 ID
section A.6.4.5 for details. by using each party's HKTR trade reference.
2 / trirelinkTo Tradeldentifier. Refer to 0.1 ID
section A.6.4.5 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 Party B Party A Party B
TRal TRb1 TRal ¢=—= TRb1l
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 - TRb1 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 dayend 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 / tripartyEventInform | PartyEventInformation. A structure for storing event specific information | 1..1
ation Refer to section A.6.4.6 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
Base Type fpmlAdditionalEvent
e [ ] fpmlAdditionalEvent (extension base)
(‘tradeld
. |®
\Type foml: Tradeldertifier
p
; suppressUncertainindicator
suppressUncertain o . . ] ®
Type SuppressUncertain \Jype xsdboolean
/partyEventlnformation
\Type PartyEvertinformation
® Substitution Group
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “SuppressUncertain”-typed
element)
1 / tr:tradeld Tradeldentifier. Refer to | Unique trade reference generated by HKTR-R | 1.1
section A.6.4.5 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 / tr:suppressUncertainIndicator | 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 couterparty'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.6.4.6 for | atrade party.
details.
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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:

© [] Trade
(—’--G) attributes
tradeHeader |®

© gm TradeEconomics.model

product 1®
[

trade . S
S instrumert Tralevetails |®
Type Trade

otherParyFayment |®

broketPartyReference |®

© @a CalculstionAgent.model

O calculation&gent |®

0.2

calculationAgertBusinessCenter |®

determizingParty (O]
hedgg=arty ®
collsteral |®
documertation |®
governiul aw ‘_»®

allocctions 1@
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The “tradeHeader” element in “Trade” element can be expanded as follows:

S [] TradeHeader
party Tradeldertifier |3
0. e .
party Tradelnformation |
tracdeHeader E!E!
tradeDate &)

cleatcanate |3

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

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

Refer to the section A.8 for the detail of a typical usage of partyTradelnformation
blocks.
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= |:| fomml: Patrty Tradelnformation (extension base)

©) pm PartvAndaccourtReferences.model

)
——(@)o

accourtSeisrence |3

relatedParty |
reparingfole &
desiiption &

E\]‘ 0. Lnit ®

iztcocoutingHedge |3

category |3
Q..
trader &

executionDsteTime |3

specialTerms

Type xsdstring

clearing

Type xsdboolean

Patty Tradelnformation
O e =M clearecd

Baze Type fpmlPartyTradelnformation TIEN :sctboolean

counterpatty Origin
Type  CounterpartyOrigin

parertoriginstar
Type fpmlPartyReference

parertCounterparty
Type  fpmlPartyReference
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industrislSector
Twpe  Industrisl=ector

clearingExemption

Type =sdboolean

tradeProcessingTimestamps

Type TradeProcezzingTimestamps

callateralizationTy pe

Type CollateralizationType

verificationtethod
Type “erificationbethod

zettlement Lgent
Type  fpmlPartyReference

referenceBranch

Type xsdstring

mairtenancehargin

Type  fpmlMonMegativeMoney

variationhlargin

Type fpmlMonMegativeMoney

priceMotation
Twpe  Pricefotation
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The element “tradeProcessingTimestamps” can be further expanded as follows:

= |:| TradeProces=ingTimestamps

submizzionTimestampForClearing
Type x=d:.dateTime J

tradeProcessingTimestamps o . o
Type TradeProceszinglimestamps

clearingTime=stamp
Type x=d.dateTime J

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

priceType

Type xsdnormalizedString

| [ Pricstotation |E=E=

price

Type x=dnormalized=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 (extenzion base)
@ [] IndependentAmount
(=) @ PayerReceiver.model

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

= |:| fpmir:Documentation (extension baze)

& [ ] MasterAgreement

masterAgreementType JE—}

masterAgreement E!l.@ masterAgreement'Version Jlﬁ-}

masterAgreementDate J@

masteri.c firmation J@

(B)e
brokerCr Grmation J@
e . e

contractualDefinitions JG}
0.m
contractra:Teono=vpnlement J@
[] Documentation 0
= ™ Contrastual atrbc_/]@
Baze Type fpmir:Documentation —

creditSimpsrianreement J@

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

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

Reference “Trade” element)

Number

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

e.g. trade date. (1.1)

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

to section A.6.4.5 for details. | the parties involved. (1..20)
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.

1.21 /tradeHeader/partyTradelnf | partyReference Reference Reference to a party. 0.1
ormation (1.1)
/tradeHeader/partyTradeInf | @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
ConfirmationPlatform (CP partyld). Please refer to A.6.4.5
for further details.
For the “ClearingService” role, the partyReference must
point to a CCP partyld.
For the “CounterpartyBeforeCCP Novation”,
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Field
Reference
Number

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

G

“PrimeBroker”, “ExecutingBroker”, “ClearingBroker”, or
“ExecutionAgent” role, the partyReference can point to
HKTR Entity ID, LEL, SWIFT BIC, BR Number, CI/CR or
masked party partyld.

/tradeHeader/ partyTradeInf
ormation/relatedParty/ part
yReference

@href

xsd:IDREF

Reference to a party.

Regq.

1222

/tradeHeader/ party TradeInf
ormation/relatedParty

role

Scheme: PartyRole
(xsdmormalizedString(63))

The category of the relationship. The related party
performs the role specified in this field for the base party.

Note that HKTR-R system supports the following roles:
“ClearingBroker”, “ClearingService”,
“ConfirmationPlatform”,
“CounterpartyBeforeCCPNovation”, “ExecutingBroker”,
“ExecutionAgent”, and “PrimeBroker”.

ClearingService
“ClearingService” means the code of the Central

Counterparty through which the trade was, or is intended
to be, cleared

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

ConfirmationPlatform

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

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

CounterpartyBeforeCCPNovation
“CounterpartyBeforeCCPNovation” means Counterparty
type of the original trade. Applicable when the trade is

0.1
(L.1)*
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Field
Reference
Number

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

novated to face CCP.

PrimeBroker / ExecutingBroker

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

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

ExecutionAgent / ClearingBroker

“ExecutionAgent” / “ClearingBroker” indicates whether
the trade party is an execution agent or clearing broker.
Clearing Broker refers to the client clearing services
provider (if any) involved in, or intended to be involved in
clearing the trade. Party acting as either roles 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 partyTradeInformation 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/hktr/party-role

Opt.

1.2.3

/tradeHeader/partyTradelnf

unit

Scheme: Unit

Identifies the location of the trading desk responsible for

0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
ormation (xsd:normalizedString(63)) the decision of entering into the transaction. Please refer to
Supplementary Reporting Instructions for detailed
requirement.
/tradeHeader/partyTradelnf | @unitScheme xsd:any URI 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 Scheme: Trader Identifies the person or persons who assumed the role of 0.1
ormation (xsd:normalizedString(63)) trader for this trade.
/tradeHeader/ partyTradeInf | @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 as in 0.1
ormation 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)
/tradeHeader/partyTradeInf | @executionDateTimeSch | xsd:anyURI Identification of the source (e.g. clock id) generating the Opt.
ormation/executionDateTim | eme execution date time.
e
Simply ignored by HKTR-R system.
1.2.6 /tradeHeader/partyTradelnf | tr:specialTerms xsd:string(255) The special terms 0.1
ormation
This field is required if specialTermsIndicator is true.
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Field Field location (Relative to Field name Data Type Description Card.
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Number
127 /tradeHeader/partyTradeInf | tr:clearing xsd:boolean Indication of whether the trade was, or is intended to be, 0.1
ormation cleared.
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 “ClearingService”
must be defined in the relatedParty field group. Please
refer to the section A.6.2 for detail.
1.2.8 /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.
129 /tradeHeader/partyTradelnf | tr:counterpartyOrigin Scheme: Indicates whether a transaction was done on behalf of a 0.1
ormation CounterpartyOrigin customer or house account.
(xsd:normalizedString(63))
/tradeHeader/partyTradeInf | @counterpartyOriginSch | xsd:anyURI A type describing the counterparty origin. Opt.
ormation/tr:counterpartyOri | eme
gin Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/counterparty-
origin
1.2.10 /tradeHeader/partyTradelnf | tr:parentOriginator Reference Parent Originator. 0.1
ormation
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Req.
ormation/ tr:parentOriginato
r
1211 /tradeHeader/partyTradelnf | tr:parentCounterparty Reference Parent Counterparty. 0.1
ormation
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Regq.
ormation/ tr:parentCounterp
arty
1.2.12 /tradeHeader/partyTradelnf | trindustrialSector Scheme: IndustrialSector Used to describe whether the trade party is a Corporate or | 1..1*
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
ormation (xsd:normalizedString(63)) | an Individual.
*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/triindustrialSector | e
Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/industrial-sector
1213 /tradeHeader/partyTradelnf | tr:clearingExemption xsd:boolean Indicates whether one or more counterparties to the 0.1
ormation contract transaction exempted from clearing
1214 /tradeHeader/partyTradelnf | tr:tradeProcessingTimes | --- Allows timing information about when a trade was 0.1
ormation tamps processed and reported to be recorded.
12141 /tradeHeader/partyTradelnf | tr:submissionTimestam | xsd:dateTime The time and date when the trade was submitted to a 0.1
ormation/tr:tradeProcessing | pForClearing clearing organization as in Coordinated Universal Time
Timestamps (UTC) of Hong Kong zone (UTC+8:00).
12142 /tradeHeader/partyTradelnf | tr:clearingTimestamp xsd:dateTime The time and date when the trade was cleared through a 0.1
ormation/ tr:tradeProcessing clearing organization as in Coordinated Universal Time
Timestamps (UTC) of Hong Kong zone (UTC+8:00).
1215 /tradeHeader/partyTradelnf | tr:collateralizationType | Scheme: Indication of whether the contract is collateralized and 0.1
ormation CollateralizationType how.
(xsd:normalizedString(255))
/tradeHeader/partyTradeInf | @collateralizationTypeS | xsd:anyURI A type describing the collateralization type. Opt.
ormation/ tr:collateralization | cheme
Type Simply ignored by HKTR-R system. Always use the
default value: http:/ /www.fpml.org/coding-
scheme/ collateral-type
1.2.16 /tradeHeader/partyTradelnf | tr: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/ tr:verificationMeth | eme
od Simply ignored by HKTR-R system. Always use the
default value: http:/ /www.fpml.org/coding-
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number

scheme /verification-method

1.2.17 /tradeHeader/partyTradelnf | tr:settlementAgent Reference The settlement agent of the trade party. 0.1*

ormation

*Note: this field is also applicable for the counterparty in

the partyTradeInformation component. Please refer to the

section A.8 for more information.
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Req.
ormation/ tr:settlementAgent

1.2.18 /tradeHeader/partyTradeInf | tr:ireferenceBranch xsd:string(255) For field within trade party’s partyTradeInformation 0.1*
ormation component

This field is the location of the branch/ office of the trade
party into which the transaction is booked. Please refer to
Supplementary Reporting Instructions for detailed
requirement. 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.

1.2.19 /tradeHeader/partyTradelnf | tr:maintenanceMargin - The maintenance margin requirement that has been 0.1
ormation required by the parties.

1.2.191 /tradeHeader/partyTradelnf | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ormation/ trrmaintenanceMa (xsd:normalizedString (3)) (1..1)
rgin
/tradeHeader/partyTradeInf | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
ormation/ trrmaintenanceMa 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 F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
Always use the
default value:
http://www.fpml.org/ext/is04217-2001-08-15
12192 /tradeHeader/partyTradeInf | amount xsd:decimal(20,10) The monetary quantity in currency units. 0.1
ormation/ trmaintenanceMa (positive decimal) (1..1)
rgin/
1.2.20 /tradeHeader/partyTradelnf | tr:variationMargin - The amount that is paid daily in order to mark the 0.1
ormation transaction to market.
1.2.20.1 /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 defaultit | 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
1.2.20.2 /tradeHeader/partyTradeInf | amount xsd:decimal(20,10) The monetary quantity in currency units. 0.1
ormation/ tr:variationMargin (positive decimal) (1..1)
/
1221 /tradeHeader/partyTradelnf | tr:priceNotation -- Describes how to interpret the quoted price. 0.1
ormation
12211 /tradeHeader/partyTradelnf | tr:priceType xsd:normalizedString(255) Describe how to interpret the quoted price. Valid values 0.1
ormation/ tr:priceNotation include but are not limited to: Basic Points, Percentage,
Currency, Amount, Price, and Spread.
12212 /tradeHeader/partyTradelnf | tr:price xsd:normalizedString(255) The premium, yield, spread or rate, depending on the type | 0..1
ormation/ tr:priceNotation of swap, that is calculated at affirmation and nets to a
present value of zero at execution. The pricing
characteristic shall not include any premiums associated
with margin, collateral, independent amounts, reconcilable
post-execution events, options on a swap, or other non-
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
economic characteristics. The format in which the pricing
characteristic is real-time reported to the public shall be the
format commonly sought by market participants for each
particular market or contract.
1.3 /tradeHeader tradeDate xsd:date Trade date of the contract. 0.1
(1.1)
2 / product Product. To be substituted | An abstract element used as a place holder for the 1.1
by one of the elements of substituting product elements.
“Product” type described in
section A.6.3.
4 / brokerPartyReference Reference Identifies that party (or parties) that brokered this trade. 0.U
0.2)
/brokerPartyReference @href xsd:IDREF Reference to a party. Req.
5 / calculationAgent -— Either “/calculationAgent” or 0.1
“ / 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. Req.
nAgentPartyReference
52 /calculationAgent calculationAgentParty Enumerated type: Either 0.1
CalculationAgentParty “/calculationAgent/ calculationAgentPartyReference” or
“/calculationAgent/ calculationAgentParty”.
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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
9 / collateral - Defines collateral obligations of a Party 0.1
91 / 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.
9.11 /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. Req.
ount/ payerPartyReference
913 /collateral/independentAm | paymentDetail - A container element allowing a schedule of payments 0.U
ount associated with the Independent Amount. (0..1)
9131 /collateral/independentAm | paymentAmount - Either 0.1
ount/ paymentDetail / collateral /independentAmount/ paymentDetail / paymen
tAmount or
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/ collateral/independentAmount/ paymentDetail / paymen
tRule
A fixed payment amount.

91311 /collateral/independentAm | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ount/paymentDetail/ payme (xsd:normalizedString (3)) (1..1)
ntAmount
/collateral/independentAm | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
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

91312 /collateral/independentAm | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
ount/paymentDetail / payme (1..1)
ntAmount

9132 /collateral/independentAm | paymentRule PaymentRule Either 0.1
ount/paymentDetail (PercentageRule) / collateral /independentAmount/ paymentDetail / paymen

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A type defining the calculation rule.

Currently, only type “PercentageRule” is supported for
extension of this field. To do so, one may need to use
“xsi:type=PercentageRule” to cast the type of this element.
Note that PercentageRule is not applicable to FX products.

91321 /collateral/independentAm | paymentPercent xsd:decimal (1,7) A percentage of the notional amount. 1.1
ount/paymentDetail / payme
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Number
ntRule A percentage of 5% would be represented as 0.05.

91.3.22 /collateral/independentAm | notionalAmountReferen | Reference A reference to the notional amount. 1.1
ount/paymentDetail/payme | ce
ntRule
/collateral/independentAm | @href xsd:IDREF A reference to the notional amount. Req.
ount/ paymentDetail / payme
ntRule/notional AmountRefe
rence

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

mount

921 /collateral/tr:linkedIndepen | payerPartyReference Reference A reference to the party responsible for making the 0.1
dentAmount payments defined by this structure.

/collateral / trilinkedIndepen | @href xsd:IDREF A reference to a party. Req.
dentAmount
/payerPartyReference

923 /collateral / tr:linkedIndepen | paymentDetail - A container element allowing a schedule of payments 0.U
dentAmount associated with the Independent Amount. (0.1)

9231 /collateral/tr:linkedIndepen | paymentAmount - Either 0.1
dentAmount/ paymentDetail / collateral /independentAmount/ paymentDetail / paymen

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A fixed payment amount.

92311 /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:any URI 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.
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Number
Simply ignored by HKTR-R system. Always use the
default value:
http://www.fpml.org/ext/iso4217-2001-08-15
92312 /collateral / tr:linkedIndepen | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
dentAmount/ paymentDetail (1..1)
/paymentAmount
9232 /collateral/tr:linkedIndepen | paymentRule PaymentRule Either 0.1
dentAmount/ paymentDetail (PercentageRule) /collateral/ tr:linkedIndependentAmount/ paymentDetail /
paymentAmount or
/collateral/ tr:linkedIndependentAmount/ paymentDetail /
paymentRule
A type defining the calculation rule.
Note that PercentageRule is not applicable to FX products.
92321 /collateral/tr:linkedIndepen | paymentPercent xsd:decimal (1,7) A percentage of the notional amount. 1.1
dentAmount/ paymentDetail
/paymentRule A percentage of 5% would be represented as 0.05.
92322 /collateral/trilinkedIndepen | notionalAmountReferen | Reference A reference to the notional amount. 1.1
dentAmount/paymentDetail | ce
/paymentRule
/collateral / trilinkedIndepen | @href xsd:IDREF A reference to the notional amount. Req.
dentAmount/ paymentDetail
/paymentRule/notional Am
ountReference
10 / 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.
101 /documentation masterAgreement - The agreement executed between the parties and intended | 0..1
to govern all OTC derivatives transactions between those
parties.
1011 /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.
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/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
10.1.2 /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
10.1.3 /documentation/masterAgr | masterAgreementDate xsd:date The date on which the master agreement was signed. 0.1
eement
104 /documentation contractualDefinitions Scheme: The definitions such as those published by ISDA that will 0.U
ContractualDefinitions define the terms of the trade. (0..5)
(xsd:normalizedString(63))
10.5 /documentation trmasterSupplementDat | xsd:date The date on which the master supplement was signed. 0.1
e
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A.6.3

A.6.3.1

Reporting - Products

This section briefly describes the fields required to describe an OTC derivative

product in FpML.

Reporting - Interest Rate Swap

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

swap
©
Type Swap

o [] swap

Base Type Product

® [ ] Product (extension base)

TT19

© =

@

0.

| attributes

Product.model

productType |®

productid |®
assetClass |®
swapStream

Type InterestRateStream ‘

earlyl erminationProvisicn
Type CarlyTerminationProvision

cancelableProvisiern

Type CancelableFrevision

extendizleProvisicn

Type cxtendibleProvision |

additionalPayment |
Type Payment

additionalTerms
Type SwapsddtionalTerms
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For the “swapStream” element in “Swap” element, it can be further expanded as
follows:

[] InterestRateStream
Base Type Leg

® [ ] Leg(extension base)

r——@ @ aftributes
© g PayerReceivermodel

payerPartyReference 1®

payerArcoariReterence j@

@

swapStream | receiverdccuriReterence |®

Type InterestRateStream )

receiverPartyReference |®

calculationPeriodDates
Type CalculationPeriodDates J

paymentDates
Type PaymerdDatesJ

resetDates ®
Type ResetDates |
calculationPeriodAmount
@o e
Type CalculationPeriodAmount

stubCalculationPeriodAmount
Type StubCalcuIationPeriodAmountJ

Twne  PrincipalExchances

cashflows
‘ ®
Tyme Cashtiows

settlementProvision J

principalExchanges J

Type SettlemertProvision

furmula
®
Type Formula
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The “calculationPeriodDates” element in the “swapStream” element can be
expanded as:

© [ ] CalculationPeriodDates

(———G) @ attributes

effectiveDate
Type AdjustableDate

(B)e

relativecffectiveDate
Type AujustedRelativebatcOffsetJ

terminationDate
Type AdjustableDateJ

—(®)eo
relative TerminaticnCate J

Type RelativeDateCffset

calculationPeriodDates
Type CalculationPeriodDatesJ

calculationPeriodDatesAdjustments
Type BusinessDayAdjustments

firstPeriodStartDate {

@ Type AdjustableDate |

firstRegularPeriodStartDate J ®

Type xsddate

firstCompoundingPeriodEndDate l ®
Type xsddate )

lastRegularPeriodEndDate ®
Type xsd.date J

stubPeriodType
Type StubPeriodTypeEnumJ

calculationPeriodFrequency
Type CaIcula‘tionPeriodFrequench
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The “paymentDates” element in the “swapStream” element can be expanded as:

® [ ] PaymentDstes

paymentDates
Type PaymentDates

—(B)o

/—'—'@ 7 attributes

calculationPeriodDatesReference

Type CalculationPeriodDatesReference

resetDatesReference i ®
Type ResetDatesReferenceJ

valuaticnDatesReferencz :
Type “austionDatesreference J

paymentFrequency ®
Type Fregquency

firstPaymentDate ®
Type xsddate
lastRegularPaymentDate ®
Type xsd.date

payRelativeTo
Type PayRelativeToEnum J

paymentDaysOffset ®
Type Offset J

paymentDatesAdjustments
Type BusinessDayAdjustments J
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The “resetDates” element in the “swapStream” element can be expanded as:

© [ ] ResetDates

resetDates ]

1O
Type ResetDates |

f—G) o attributes

calculationPeriodDatesReference
Type CaIculationPeriodDatesReferenceJ

resetRelativeTo i
Type ResetReIativeToEnum)

intialFixingDate
Type RelativeDateOffsetJ

fixingDates
Type RelativeDateOffsetJ

rateCutOffDaysOffset
Type Offset J

resetFrequency ]
Type ResetFrequency )

resetDatesAdjustments
Type BusinessDayAdjustments J
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The “calculationPeriod Amount” element in the “swapStream” element can be expanded as:

calculationPeriodAmount
Type CalculstionPeriodAmount

® [ ] CalculationPeriodAmount

j@e

calculation | o . o

© [ Calculstion

notionalSchedule

Type Notional

®
SO
fxLinredMotionalSchedu!= |

®
Type FxLinkedeionaiSCheduleJ

fixedRateSchedule ®
Type Schedule

future'alueiotion=|

@)o

: e
° Type anure’v’alueAmountJ

Type Calculation /J

knownd&mountSchodule f

Type

AmourtSchedule |

rateCalculation
Type Rate @
Abhstract true

dayCountFraction |
Type DayCourtFraction i

disccunting |
Type Discourting J

compoundinghethod |
Type CompoundinghMethodEnum J
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In particular, the “rateCalculation” element above can be substituted by the
“floatingRateCalcuation” element as follows:

© [] FloatingRateCalculation
O] D FloatingRate (extension base)

© [] Rate (extension base)

(———(D O attributes
@ & FlostingRatelndex.model
[
flostingRetelndex |®

. = ® [] Period

@ @ attributes

indexTenor 1O

©
period |®

floatingRaetiuiici=rSchedule ,’@

© [] SpreadSchedule

[©] D Schedule (extension base)

@ -

0 attributes

@ inttialValue /@
©]
0.«

0 spreadSchedule sizp @
floatingRateCalculation type 1@
[Type FlomingRateCalculmion]
rateTrestment |@®
fox capRat-3c: edule )@
0.4 T
floorRes-S nedule )@
intislRate |@
© [ ] Rounding
roundingDirection 1®
O finalRateRounding ,@—.@
precision |®

averagingMethod |®

negativelnterestRateTreatment ,®
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The “stubCalcuationPeriodAmount” element in “swapStream” element can be
expanded as follows:

© [ StubCalculationPeriod&mount

calculationPeriodDatesReference |

Type CalculastionPeriodDatesReference J

O [ Stubvalue

0.2 floatingRate )@

stubCalculationPeriodAmount o . o
Type StubCalculstionPeriod&mount inttialStub
|@——.® stubRate |®
Type StubValue I —_—

stubAmourt |®
@@ © [ Stubvalue
0.2 floatingRate )@
finalStukb
|®—.® stubRate )@
Type StubValue I
stubsmount |®
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For the “floatingRate” elements inside both “initialStub” and “finalStub”
elements above, they can be expanded as follows:

© [ ] FloatingRate

© [ ] Rate (extension base)

r—'—'—'@ attributes

(=) Ba FloatingRatelndex.model

floatingRateindex |

floatingRate |(5H

indexTenor |

floatingPat=hultizlierSehedule JE—}

spreadCzhedule JG—}
ratel:zzmment |
capRat-Schedule JE-}

floorRat=Scnadule J@
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The “settlementProvision” elements under the “swapStream” element can be
expanded as follows:

& [] SettlementProvision

=zettliementCurrency
Jr&::

settlementProvision Type Currency
e ()
Type SettlementProvision

nonDehverableSettiernant
Type lonDeliverableSeiticment
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The “additionalPayment” element under the “swap” element can be expanded as

follows:
© [] Payment
© [ ] PaymentBase (extension base)
@ @ attributes
=@ @ attributes
© aa PayerReceiver model
payerPartyReference "1®

additionalPayment —_— = -

payer&rcouniReierence |@®

1O
Type Payment
——&@o

receiverPartyReference |®

receiverdcccuntReference 1@

payment&mount |®

@. paymentDate |®

pavm=riTvoe )@

seftlem=tinfermation /@

disrourtFactor )@

present/ciuedmount |®

The “additionalTerms” element under the “swap” element can be expanded as
follows:

© [] SwapAdditionalTerms

© [ ] BondReference
bond _1(®
additionaTerms: bandReference condtionPrecedentBond ®
it © © © © T x=d:boole
Type SwapAdditionalTerms Type BondReference ype ‘pookEan
discrepancyClause ®
Type x=d:boolean

Version 1.4.2 Page 108



Hong Kong Interbank Clearing Limited
Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2

Confidential

Below are the detailed elements descriptions for the “Swap” element.

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

Description

Card.

1 / productType Scheme: ProductType
(xsd:normalizedString (63))

A classification of the type of product.

Note that two productType elements are required. One is for
values defined within standard FpML product type. The
other is for values defined within the more specific HKICL
product sub-type. Note the different coding schemes being
used in each of the above cases.

0.U
2.2)

/productType @productTypeScheme xsd:anyURI

To specify standard FpML product type, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-scheme/ product-type-simple

To specify HKICL product sub-type, use the extended
scheme provided by HKICL:
http:/ /www.hkicl.com hk/scheme /hktr/product-sub-type

Opt.
(Req.)

2 / 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.

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

0.U
(0.1)

/productld @productldScheme xsd:anyURI

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

Opt.
(Req)
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Reference | /trade/product)
Number
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
3 / assetClass Scheme: AssetClass A simple asset class categorization. 0.U
(xsd:normalizedString(63)) (1.1)
/assetClass @assetClassScheme xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
value:
http:/ /www.fpml.org/coding-scheme/ asset-class
4 / swapStream - The swap streams. 0.U
(2.2)
41 /swapStream payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure. (1.1)
/swapStream/payerPartyRe | @href xsd:IDREF Req.
ference
43 /swapStream receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure. (1.1)
/swapStream/receiverParty | @href xsd:IDREF Req.
Reference
45 /swapStream calculationPeriodDates | --- The calculation periods dates schedule. 0.1
(1.1)
451 /swapStream/ calculationPer | effectiveDate AdjustableDate (Refer to The first day of the term of the trade. This day may be subject | 0..1
iodDates section A.6.4.1 for details). to adjustment in accordance with a business day convention. | (1..1)
453 /swapStream/calculationPer | terminationDate AdjustableDate (Refer to The last day of the term of the trade. This day may be subject | 0..1
iodDates section A.6.4.1 for details). to adjustment in accordance with a business day convention. | (1..1)
455 /swapStream/calculationPer | calculationPeriodDates | BusinessDayAdjustments The business day convention to apply to each calculation 0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
iodDates Adjustments (Refer to section A.6.4.2 for | period end date if it would otherwise fall on a day that is not
details). a business day in the specified financial business centers.
45.6 /swapStream/ calculationPer | firstPeriodStartDate AdjustableDate (Refer to The start date of the calculation period if the date falls before | 0..1
iodDates section A.6.4.1 for details). the effective date. It must only be specified if it is not equal to
the effective date. This date may be subject to adjustment in
accordance with a business day convention.
457 /swapStream/ calculationPer | firstRegularPeriodStart | xsd:date The start date of the regular part of the calculation period 0.1
iodDates Date schedule. It must only be specified if there is an initial stub
calculation period. This day may be subject to adjustment in
accordance with any adjustments specified in
calculationPeriodDatesAdjustments.
458 /swapStream/ calculationPer | firstCompoundingPerio | xsd:date The end date of the initial compounding period when 0.1
iodDates dEndDate compounding is applicable. It must only be specified when
the compoundingMethod element is present and not equal to
a value of None. This date may be subject to adjustment in
accordance with any adjustments specified in
calculationPeriodDatesAdjustments.
459 /swapStream/calculationPer | lastRegularPeriodEndD | xsd:date The end date of the regular part of the calculation period 0.1
iodDates ate schedule. It must only be specified if there is a final stub
calculation period. This day may be subject to adjustment in
accordance with any adjustments specified in
calculationPeriodDatesAdjustments.
4510 /swapStream/ calculationPer | stubPeriodType Enumerated type: Method to allocate any irregular period remaining after 0.1
iodDates StubPeriodType regular periods have been allocated between the effective and
termination date.
4511 /swapStream/ calculationPer | calculationPeriodFreque | --- The frequency at which calculation period end dates occur 0.1
iodDates ncy with the regular part of the calculation period schedule and
their roll date convention.
45111 /swapStream/ calculationPer | periodMultiplier xsd:positivelnteger (3) A time period multiplier, e.g. 1, 2 or 3 etc. 0.1
iodDates/ calculationPeriodF
requency This field is required if period element exists.
45112 /swapStream/ calculationPer | period Enumerated type: A time period, e.g. a day, week, month, year or term of the 0.1
iodDates/ calculationPeriodF PeriodExtended stream.
requency
This field is required if periodMultiplier element exists.
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Reference | /trade/product)
Number
45113 /swapStream/ calculationPer | rollConvention Enumerated type: Used in conjunction with a frequency and the regular period | 0..1
iodDates/ calculationPeriodF RollConvention start date of a calculation period, determines each calculation
requency period end date within the regular part of a calculation
period schedule.
4.6 /swapStream paymentDates - The payment dates schedule. 0.1
461 /swapStream/paymentDate | calculationPeriodDatesR | Reference Either 0.1
S eference "/swapStream/ paymentDates/ calculationPeriod DatesRefere
nce" or "/swapStream/ paymentDates/resetDatesReference".
A pointer style reference to the associated calculation period
dates component defined elsewhere in the document.
Currently, the HKTR-R assumes that it will always point to
the “calculationPeriodDates” element on the same leg.
/swapStream/paymentDate | @href xsd:IDREF Reference to a calculation period dates component. Req.
s/ calculationPeriodDatesRef
erence
462 /swapStream/paymentDate | resetDatesReference Reference Either 0.1
s "/swapStream/ paymentDates/ calculationPeriod DatesRefere
nce" or "/swapStream/ paymentDates/resetDatesReference".
A pointer style reference to the associated reset dates
component defined elsewhere in the document.
Currently, the HKTR-R assumes that it will always point to
the “resetDates” element on the same leg.
/swapStream/paymentDate | @href xsd:IDREF Reference to a reset dates component. Regq.
s/ resetDatesReference
463 /swapStream/paymentDate | paymentFrequency - The frequency at which regular payment dates occur. If the 0.1
s payment frequency is equal to the frequency defined in the
calculation period dates component then one calculation
period contributes to each payment amount. If the payment
frequency is less frequent than the frequency defined in the
calculation period dates component then more than one
calculation period will contribute to the payment amount. A
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Field Field location (Relative to Field name Data Type
Reference | /trade/product)
Number

Description

Card.

payment frequency more frequent than the calculation period
frequency or one that is not a multiple of the calculation
period frequency is invalid. If the payment frequency is of
value T (term), the period is defined by the
swap/swapStream/ calculationPeriodDates/ effectiveDate
and the

swap/swapStream/ calculationPeriodDates/ terminationDate

463.1 /swapStream/paymentDate | periodMultiplier xsd:positivelnteger (3)
s/ paymentFrequency

A time period multiplier, e.g. 1, 2 or 3 etc.

This field is required if period element exists.

0.1

4632 /swapStream/paymentDate | period Enumerated type:
s/ paymentFrequency PeriodExtended

A time period, e.g. a day, week, month, year or term of the
stream.

This field is required if periodMultiplier element exists.

0.1

464 /swapStream/paymentDate | firstPaymentDate xsd:date
s

The first unadjusted payment date. This day may be subject
to adjustment in accordance with any business day
convention specified in paymentDatesAdjustments. This
element must only be included if there is an initial stub. This
date will normally correspond to an unadjusted calculation
period start or end date. This is true even if early or delayed
payment is specified to be applicable since the actual first
payment date will be the specified number of days before or
after the applicable adjusted calculation period start or end
date with the resulting payment date then being adjusted in
accordance with any business day convention specified in
paymentDatesAdjustments.

0.1

465 /swapStream/paymentDate | lastRegularPaymentDat | xsd:date
s e

The last regular unadjusted payment date. This day may be
subject to adjustment in accordance with any business day
convention specified in paymentDates Adjustments. This
element must only be included if there is a final stub. All
calculation periods after this date contribute to the final
payment. The final payment is made relative to the final set of
calculation periods or the final reset date as the case may be.
This date will normally correspond to an unadjusted

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

Description

Card.

calculation period start or end date. This is true even if early
or delayed payment is specified to be applicable since the
actual last regular payment date will be the specified number
of days before or after the applicable adjusted calculation
period start or end date with the resulting payment date then
being adjusted in accordance with any business day
convention specified in paymentDatesAdjustments.

46.6 /swapStream/paymentDate | payRelativeTo Enumerated type:
s PayRelativeTo

Specifies whether the payments occur relative to each
adjusted calculation period start date, adjusted calculation
period end date or each reset date. The reset date is applicable
in the case of certain euro (former French Franc) floating rate
indices. Calculation period start date means relative to the
start of the first calculation period contributing to a given
payment. Similarly, calculation period end date means the
end of the last calculation period contributing to a given
payment. The valuation date is applicable for Brazilian-CDI
swaps.

0.1

467 /swapStream/paymentDate | paymentDaysOffset -
s

If early payment or delayed payment is required, specifies the
number of days offset that the payment occurs relative to
what would otherwise be the unadjusted payment date. The
offset can be specified in terms of either calendar or business
days. Even in the case of a calendar days offset, the resulting
payment date, adjusted for the specified calendar days offset,
will still be adjusted in accordance with the specified
payment dates adjustments. This element should only be
included if early or delayed payment is applicable, i.e. if the
periodMultiplier element value is not equal to zero. An early
payment would be indicated by a negative periodMultiplier
element value and a delayed payment (or payment lag)
would be indicated by a positive periodMultiplier element
value.

0.1

46.7.1 /swapStream/paymentDate | periodMultiplier xsd:integer (3)
s/paymentDaysOffset

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.

0.1
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This field is required if period element exists.
46.7.2 /swapStream/paymentDate | period Enumerated type: Period A time period, e.g. a day, week, month or year of the stream. | 0..1
s/ paymentDaysOffset
This field is required if periodMultiplier element exists.
46.7.3 /swapStream/paymentDate | dayType Enumerated type: DayType | In the case of an offset specified as a number of days, this 0.1
s/ paymentDaysOffset element defines whether consideration is given as to whether
a day is a good business day or not. If a day type of business
days is specified then non-business days are ignored when
calculating the offset. The financial business centers to use for
determination of business days are implied by the context in
which this element is used. This element must only be
included when the offset is specified as a number of days. If
the offset is zero days then the dayType element should not
be included.
468 /swapStream/paymentDate | paymentDatesAdjustme | BusinessDayAdjustments The business day convention to apply to each payment date if | 0..1
s nts (Refer to section A.6.4.2 for | it would otherwise fall on a day that is not a business day in
details). the specified financial business centers.
47 /swapStream resetDates - The reset dates schedule. The reset dates schedule only 0.1
applies for a floating rate stream.
471 /swapStream/resetDates calculationPeriodDatesR | Reference A pointer style reference to the associated calculation period 0.1
eference dates component defined elsewhere in the document.
/swapStream/resetDates/ca | @href xsd:IDREF Reference to a calculation period dates component. Req.
IculationPeriodDatesReferen
ce
472 /swapStream/resetDates resetRelativeTo Enumerated type: Specifies whether the reset dates are determined with respect | 0..1
ResetRelativeTo to each adjusted calculation period start date or adjusted
calculation period end date. If the reset frequency is specified
as daily this element must not be included.
473 /swapStream/resetDates initialFixingDate - Specifies the number of business days that the Initial Fixing 0.1
Date occurs before a reset date.
4731 /swapStream/resetDates/in | periodMultiplier xsd:integer (3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
itialFixingDate can be used when specifying an offset relative to another
date, e.g. -2 days.
This field is required if period element exists.
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4732 /swapStream/resetDates/in | period Enumerated type: Period A time period, e.g. a day, week, month or year of the stream. | 0..1
itialFixingDate
This field is required if periodMultiplier element exists.
4733 /swapStream/resetDates/in | dayType Enumerated type: DayType | In the case of an offset specified as a number of days, this 0.1
itialFixingDate element defines whether consideration is given as to whether
a day is a good business day or not. If a day type of business
days is specified then non-business days are ignored when
calculating the offset. The financial business centers to use for
determination of business days are implied by the context in
which this element is used. This element must only be
included when the offset is specified as a number of days. If
the offset is zero days then the dayType element should not
be included.
4734 /swapStream/resetDates/in | businessDayConvention | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1
itialFixingDate BusinessDayConvention on a day that is not a business day.
Note that this field is required if businessCentersReference
(4.7.3.5) or businessCenters (4.7.3.6) field is populated.
4735 /swapStream/resetDates/in | businessCentersReferen | Reference Either 0.1
itialFixingDate ce /swapStream/resetDates/initialFixingDate / businessCenters
Reference
or
/swapStream/resetDates/ initialFixingDate / businessCenters
A pointer style reference to a set of financial business centers
defined elsewhere in the document. This set of business
centers is used to determine whether a particular day is a
business day or not.
/swapStream/resetDates/in | @href xsd:IDREF Reference to a business centers block Regq.
itialFixingDate/businessCent
ersReference
4.73.6 /swapStream/resetDates/in | businessCenters -— Either 0.1
itialFixingDate /swapStream/resetDates/initialFixingDate / businessCenters
Reference
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or

/swapStream/resetDates/initialFixingDate / businessCenters
The financial business centers used in determining whether a
day is a business day or not. A list of business centers may be
ordered in the document alphabetically based on business
center code. An FpML document containing an unordered
business center list is still regarded as a conformant
document.

473.6.1 /swapStream/resetDates/in | businessCenter Scheme: BusinessCenter A code identifying a financial business center location. A 0.U
itialFixingDate /businessCent (xsd:normalizedString (63)) | business center is drawn from the list identified by the (1..10)
ers business center scheme.

/swapStream/resetDates/in | @businessCenterScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
itialFixingDate /businessCent value:
ers/businessCenter http:/ /www.fpml.org/coding-scheme/business-center
4737 /swapStream/resetDates/in | dateRelativeTo Reference Specifies the anchor as a href attribute. The href attribute 0.1
itialFixingDate value is a pointer style reference to the element or component | (1..1)
elsewhere in the document where the anchor date is defined.
In HKTR-R, it must point to the resetDates block within the
same swapStream.
/swapStream/resetDates/in | @href xsd:IDREF Reference to an identified date or a complex date structure. Req.
itialFixingDate/ dateRelative
To
474 /swapStream/resetDates fixingDates - Specifies the fixing date relative to the reset date intermsofa | 0..1
business days offset and an associated set of financial
business centers. Normally these offset calculation rules will
be those specified in the ISDA definition for the relevant
floating rate index (ISDA's Floating Rate Option). However,
non-standard offset calculation rules may apply for a trade if
mutually agreed by the principal parties to the transaction.
The href attribute on the dateRelativeTo element should
reference the id attribute on the resetDates element.
4.74.1 /swapStream/resetDates/fix | periodMultiplier xsd:integer (3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
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ingDates can be used when specifying an offset relative to another
date, e.g. -2 days.
This field is required if period element exists.
4742 /swapStream/resetDates/fix | period Enumerated type: Period A time period, e.g. a day, week, month or year of the stream. | 0..1
ingDates
This field is required if periodMultiplier element exists.
4743 /swapStream/resetDates/fix | dayType Enumerated type: DayType | In the case of an offset specified as a number of days, this 0.1
ingDates element defines whether consideration is given as to whether
a day is a good business day or not. If a day type of business
days is specified then non-business days are ignored when
calculating the offset. The financial business centers to use for
determination of business days are implied by the context in
which this element is used. This element must only be
included when the offset is specified as a number of days. If
the offset is zero days then the dayType element should not
be included.
4744 /swapStream/resetDates/fix | businessDayConvention | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1
ingDates BusinessDayConvention on a day that is not a business day.
Note that this field is required if businessCentersReference
(4.7.4.5) or businessCenters (4.7.4.6) field is populated.
4745 /swapStream/resetDates/fix | businessCentersReferen | Reference Either 0.1
ingDates ce /swapStream/resetDates/fixingDates / businessCentersRefer
ence
or
/swapStream/resetDates/fixingDates / businessCenters.
A pointer style reference to a set of financial business centers
defined elsewhere in the document. This set of business
centers is used to determine whether a particular day is a
business day or not.
/swapStream/resetDates/fix | @href xsd:IDREF Reference to a business centers block Regq.
ingDates/businessCentersRe
ference
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4.74.6 /swapStream/resetDates/fix | businessCenters -— Either 0.1
ingDates /swapStream/resetDates/fixingDates / businessCentersRefer
ence
or
/swapStream/resetDates/fixingDates / businessCenters.
The financial business centers used in determining whether a
day is a business day or not. A list of business centers may be
ordered in the document alphabetically based on business
center code. An FpML document containing an unordered
business center list is still regarded as a conformant
document.
47461 /swapStream/resetDates/fix | businessCenter Scheme: BusinessCenter A code identifying a financial business center location. A 0.U
ingDates/businessCenters (xsd:normalizedString (63)) | business center is drawn from the list identified by the (1..10)
business center scheme.
/swapStream/resetDates/fix | @businessCenterScheme | xsd:anyURI Default: http://www.fpml.org/coding-scheme/business- Opt.
ingDates/businessCenters/b center
usinessCenter
4747 /swapStream/resetDates/fix | dateRelativeTo Reference Specifies the anchor as a href attribute. The href attribute 0.1
ingDates value is a pointer style reference to the element or component | (1..1)
elsewhere in the document where the anchor date is defined.
In HKTR-R, it must point to the resetDates block within the
same swapStream.
/swapStream/resetDates/fix | @href xsd:IDREF Reference to an identified date or a complex date structure. Req.
ingDates/ dateRelativeTo
475 /swapStream/resetDates rateCutoffDaysOffset - Specifies the number of business days before the period end 0.1
date when the rate cut-off date is assumed to apply. The
financial business centers associated with determining the
rate cut-off date are those specified in the reset dates
adjustments. The rate cut-off number of days must be a
negative integer (a value of zero would imply no rate cut off
applies in which case the rateCutOffDaysOffset element
should not be included). The relevant rate for each reset date
in the period from, and including, a rate cut-off date to, but
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excluding, the next applicable period end date (or, in the case
of the last calculation period, the termination date) will
(solely for purposes of calculating the floating amount
payable on the next applicable payment date) be deemed to
be the relevant rate in effect on that rate cut-off date. For
example, if rate cut-off days for a daily averaging deal is -2
business days, then the refix rate applied on (period end date
- 2 days) will also be applied as the reset on (period end date -
1 day), i.e. the actual number of reset dates remains the same
but from the rate cut-off date until the period end date, the
same refix rate is applied. Note that in the case of several
calculation periods contributing to a single payment, the rate
cut-off is assumed only to apply to the final calculation period
contributing to that payment. The day type associated with
the offset must imply a business days offset.

4751

/swapStream/resetDates/ra
teCutoffDaysOffset

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 field is required if period element exists.

0.1

4752

/swapStream/resetDates/ra
teCutoffDaysOffset

period

Enumerated type: Period

A time period, e.g. a day, week, month or year of the stream.

This field is required if periodMultiplier element exists.

0.1

4753

/swapStream/resetDates/ra
teCutoffDaysOffset

dayType

Enumerated type: DayType

In the case of an offset specified as a number of days, this
element defines whether consideration is given as to whether
a day is a good business day or not. If a day type of business
days is specified then non-business days are ignored when
calculating the offset. The financial business centers to use for
determination of business days are implied by the context in
which this element is used. This element must only be
included when the offset is specified as a number of days. If
the offset is zero days then the dayType element should not
be included.

0.1

476

/swapStream/resetDates

resetFrequency

The frequency at which reset dates occur. In the case of a
weekly reset frequency, also specifies the day of the week that

0.1
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the reset occurs. If the reset frequency is greater than the
calculation period frequency then this implies that more than
one reset date is established for each calculation period and
some form of rate averaging is applicable.

47.6.1 /swapStream/resetDates/re | periodMultiplier xsd:positivelnteger (3) A time period multiplier, e.g. 1, 2 or 3 etc. 0.1

setFrequency
This field is required if period element exists.
4762 /swapStream/resetDates/re | period Enumerated type: A time period, e.g. a day, week, month, year or term of the 0.1
setFrequency PeriodExtended stream.
This field is required if periodMultiplier element exists.
47.6.3 /swapStream/resetDates/re | weeklyRollConvention Enumerated type: The day of the week on which a weekly reset date occurs. 0.1
setFrequency WeeklyRollConvention This element must be included if the reset frequency is
defined as weekly and not otherwise.

477 /swapStream/resetDates resetDatesAdjustments | BusinessDayAdjustments The business day convention to apply to each reset date if it 0.1
(Refer to section A.6.4.2 for | would otherwise fall on a day that is not a business day in the
details). specified financial business centers.

48 /swapStream calculationPeriod Amou | --- The calculation period amount parameters. 0.1

nt (1.1)

481 /swapStream/ calculationPer | calculation - The parameters used in the calculation of fixed or floating 0.1

iod Amount rate calculation period amounts. (1.1
4811 /swapStream/ calculationPer | notionalSchedule - The notional amount or notional amount schedule. 0.1
iod Amount/ calculation (1.1)
481.1.1 /swapStream/ calculationPer | notionalStepSchedule (Non-negative) The notional amount of the trade. 0.1
iodAmount/ calculation/noti AmountSchedule (Refer to (1..1)
onalSchedule section A.6.4.3.2 for details).
4813 /swapStream/ calculationPer | fixedRateSchedule Schedule (Refer to section Either 0.1
iod Amount/ calculation A.6.4.3.1 for details). " /swapStream/ calculationPeriod Amount/calculation/fixed | (1..1)
RateSchedule" or
" /swapStream/ calculationPeriod Amount/ calculation/rateC
alculation" (or its substitute).
The fixed rate expressed as explicit fixed rate.
4815 /swapStream/ calculationPer | rateCalculation - Either 0.1
iod Amount/calculation "/swapStream/ calculationPeriod Amount/calculation/fixed | (1..1)
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RateSchedule” or
" /swapStream/ calculationPeriod Amount/ calculation/rateC
alculation" (or its substitute).
This element is the head of a substitution group. It is
substituted by the floatingRateCalculation element for
standard Floating Rate legs, or the inflationRateCalculation
element for inflation swaps (which is not supported now).
4.8.1.5a /swapStream/calculationPer | floatingRateCalculation | --- A floating rate calculation definition. 0.1
iod Amount/ calculation (1.1)
48.1.5a.1 /swapStream/ calculationPer | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option, i.e. the floating rate index. 0.1
iodAmount/ calculation/floa (xsd:normalizedString (63)) (1.1)
tingRateCalculation
/swapStream/ calculationPer | @floatingRateIndexSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
iodAmount/ calculation/floa | me value:
tingRateCalculation/ floating http:/ /www.fpml.org/coding-scheme/ floating-rate-index
RateIndex
481.5a.2 /swapStream/ calculationPer | indexTenor - The ISDA Designated Maturity, i.e. the tenor of the floating 0.1
iodAmount/calculation/floa rate. (1..1)
tingRateCalculation
4815a.21 /swapStream/ calculationPer | periodMultiplier xsd:integer (3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
iodAmount/ calculation/floa can be used when specifying an offset relative to another
tingRateCalculation/indexTe date, e.g. -2 days.
nor
This field is required if period element exists.
4815a.22 | /swapStream/calculationPer | period Enumerated type: Period A time period, e.g. a day, week, month or year of the stream. | 0..1
iod Amount/ calculation/ floa
tingRateCalculation/indexTe This field is required if periodMultiplier element exists.
nor
4.8.1.5a.4 /swapStream/ calculationPer | spreadSchedule SpreadSchedule (Refer to The ISDA Spread expressed as explicit spread. The spreadis | 0.U
iodAmount/ calculation/floa section A.6.4.3.3 for details). | a per annum rate, expressed as a decimal. For purposes of (1..1)
tingRateCalculation determining a calculation period amount, if positive the
spread will be added to the floating rate and if negative the
spread will be subtracted from the floating rate. A positive 10
basis point (0.1%) spread would be represented as 0.001.
Version 1.4.2 Page 122


http://www.fpml.org/coding-scheme/floating-rate-index

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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
48.1.5a.5 /swapStream/ calculationPer | rateTreatment Enumerated type: The specification of any rate conversion which needs to be 0.1
iod Amount/ calculation/floa RateTreatment applied to the observed rate before being used in any
tingRateCalculation calculations. The two common conversions are for securities
quoted on a bank discount basis which will need to be
converted to either a Money Market Yield or Bond Equivalent
Yield. See the Annex to the 2000 ISDA Definitions, Section 7.3.
Certain General Definitions Relating to Floating Rate Options,
paragraphs (g) and (h) for definitions of these terms.
48.1.5a.8 /swapStream/ calculationPer | initialRate xsd:decimal (1,7) The initial floating rate reset agreed between the principal 0.1
iod Amount/ calculation/floa parties involved in the trade. This is assumed to be the first
tingRateCalculation required reset rate for the first regular calculation period. It
should only be included when the rate is not equal to the rate
published on the source implied by the floating rate index.
An initial rate of 5% would be represented as 0.05.
48.1.5a.9 /swapStream/ calculationPer | finalRateRounding - The rounding convention to apply to the final rate used in 0.1
iod Amount/ calculation/floa determination of a calculation period amount.
tingRateCalculation
4815291 /swapStream/ calculationPer | roundingDirection Enumerated type: Specifies the rounding direction. 0.1
iodAmount/ calculation/floa RoundingDirection
tingRateCalculation/ finalRat
eRounding
481.5a.9.2 | /swapStream/calculationPer | precision xsd:nonNegativelnteger (1) | Specifies the rounding precision in terms of a number of 0.1
iodAmount/calculation/floa decimal places. Note how a percentage rate rounding of 5
tingRateCalculation/finalRat decimal places is expressed as a rounding precision of 7 in the
eRounding FpML document since the percentage is expressed as a
decimal, e.g. 9.876543% (or 0.09876543) being rounded to the
nearest 5 decimal places is 9.87654% (or 0.0987654).
4.8.1.5a.10 /swapStream/calculationPer | averagingMethod Enumerated type: If averaging is applicable, this component specifies whethera | 0..1
iodAmount/calculation/floa AveragingMethod weighted or unweighted average method of calculation is to
tingRateCalculation be used. The component must only be included when
averaging applies.
4.8.1.5a.11 /swapStream/calculationPer | negativelnterestRateTre | Enumerated type: The specification of any provisions for calculating payment 0.1
iodAmount/calculation/floa | atment NegativelnterestRateTreatm | obligations when a floating rate is negative (either due to a
tingRateCalculation ent quoted negative floating rate or by operation of a spread that
is subtracted from the floating rate).
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48.1.6 /swapStream/ calculationPer | dayCountFraction Scheme: DayCountFraction | The day count fraction. 0.1
iod Amount/calculation (xsd:normalizedString (63))

/swapStream/ calculationPer | @dayCountFractionSche | xsd:anyURI The specification for how the number of days between two Opt.
iodAmount/calculation/day | me dates is calculated for purposes of calculation of a fixed or
CountFraction floating payment amount and the basis for how many days

are assumed to be in a year. Day Count Fraction is an ISDA

term. The equivalent AFB (Association Francaise de Banques)

term is Calculation Basis.

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

value:

http:/ /www.fpml.org/coding-scheme/ day-count-fraction

4818 /swapStream/ calculationPer | compoundingMethod Enumerated type: If more than one calculation period contributes to a single 0.1
iod Amount/ calculation CompoundingMethod payment amount this element specifies whether

compounding is applicable, and if so, what compounding
method is to be used. This element must only be included
when more than one calculation period contributes to a single
payment amount.

49 /swapStream stubCalculationPeriodA | --- The stub calculation period amount parameters. This element | 0..1

mount must only be included if there is an initial or final stub
calculation period. Even then, it must only be included if
either the stub references a different floating rate tenor to the
regular calculation periods, or if the stub is calculated as a
linear interpolation of two different floating rate tenors, or if a
specific stub rate or stub amount has been negotiated.

49.1 /swapStream/stubCalculati | calculationPeriodDatesR | Reference A pointer style reference to the associated calculation period | 0..1
onPeriod Amount eference dates component defined elsewhere in the document.
/swapStream/stubCalculati | @href xsd:IDREF Reference to a calculation period dates component. Req.
onPeriod Amount/ calculatio
nPeriodDatesReference

492 /swapStream/stubCalculati | initialStub -— Either 0.1
onPeriod Amount " /swapStream/ stubCalculationPeriod Amount/ initialStub"

or "/swapstream/stubCalculationPeriod Amount/ finalStub",
or both.
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Specifies how the initial stub amount is calculated. A single
floating rate tenor different to that used for the regular part of
the calculation periods schedule may be specified, or two
floating tenors may be specified. If two floating rate tenors are
specified then Linear Interpolation (in accordance with the
2000 ISDA Definitions, Section 8.3. Interpolation) is assumed
to apply. Alternatively, an actual known stub rate or stub
amount may be specified.

4921

/swapStream/stubCalculati
onPeriod Amount/initialStub

floatingRate

Either

" /swapStream/ stubCalculationPeriod Amount/initialStub/{l
oatingRate",

" /swapStream/stubCalculationPeriod Amount/ initialStub/ st
ubRate" or

" /swapStream/stubCalculationPeriod Amount/ initialStub/ st
ubAmount".

This element is applicable to Floating Leg only.

The rates to be applied to the initial stub may be the linear
interpolation of two different rates. While the majority of the
time, the rate indices will be the same as that specified in the
stream and only the tenor itself will be different, it is possible
to specify two different rates. For example, a 2 month stub
period may use the linear interpolation of a 1 month and 3
month rate. The different rates would be specified in this
component. Note that a maximum of two rates can be
specified. If a stub period uses the same floating rate index,
including tenor, as the regular calculation periods then this
should not be specified again within this component, i.e. the
stub calculation period amount component may not need to
be specified even if there is an initial or final stub period. If a
stub period uses a different floating rate index compared to
the regular calculation periods then this should be specified
within this component. If specified here, they are likely to
have id attributes, allowing them to be referenced from

0.2
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within the cashflows component.
49211 /swapStream/stubCalculati | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option. 0.1
onPeriod Amount/ initialStub (xsd:normalizedString (63)) (1..1)
/floatingRate
/swapStream/stubCalculati | @floatingRateIndexSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
onPeriod Amount/initialStub | me value:
/floatingRate/floatingRateIn http:/ /www.fpml.org/coding-scheme/ floating-rate-index
dex
49212 /swapStream/stubCalculati | indexTenor - The ISDA Designated Maturity, i.e. the tenor of the floating 0.1
onPeriod Amount/ initialStub rate.
/floatingRate
492121 /swapStream/stubCalculati | periodMultiplier xsd:integer (3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
onPeriod Amount/initialStub can be used when specifying an offset relative to another
/floatingRate/indexTenor date, e.g. -2 days.
This field is required if period element exists.
492122 /swapStream/stubCalculati | period Enumerated type: Period A time period, e.g. a day, week, month or year of the stream. | 0..1
onPeriod Amount/initialStub
/floatingRate/indexTenor This field is required if periodMultiplier element exists.
4922 /swapStream/stubCalculati | stubRate xsd:decimal (1,7) Either 0.1
onPeriod Amount/initialStub " /swapStream/stubCalculationPeriod Amount/ initialStub/ fl
oatingRate",
" /swapStream/ stubCalculationPeriod Amount/initialStub/ st
ubRate" or
" /swapStream/stubCalculationPeriod Amount/initialStub/ st
ubAmount".
This element is applicable to Floating Leg only.
An actual rate to apply for the initial stub period may have
been agreed between the principal parties (in a similar way to
how an initial rate may have been agreed for the first regular
period). If an actual stub rate has been agreed then it would
be included in this component. It will be a per annum rate,
expressed as a decimal. A stub rate of 5% would be
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Number
represented as 0.05.
4923 /swapStream/stubCalculati | stubAmount - Either 0.1
onPeriod Amount/ initialStub " /swapStream/stubCalculationPeriod Amount/ initialStub/ fl
oatingRate",
" /swapStream/stubCalculationPeriod Amount/ initialStub/ st
ubRate" or
" /swapStream/stubCalculationPeriod Amount/ initialStub/ st
ubAmount".
An actual amount to apply for the initial stub period may
have been agreed between the two parties. If an actual stub
amount has been agreed then it would be included in this
component.
49231 /swapStream/stubCalculati | currency Scheme: Currency The currency in which an amount is denominated. 0.1
onPeriod Amount/initialStub (xsd:normalizedString (3)) (1.1)
/stubAmount
/swapStream/stubCalculati | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
onPeriod Amount/ initialStub a valid currency code as defined by the ISO standard 4217 -
/stubAmount/ currency Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
49232 /swapStream/stubCalculati | amount floating leg The monetary quantity in currency units. 0.1
onPeriod Amount/ initialStub xsd:decimal(20,10) (1..1)
/stubAmount
fixed leg
xsd:decimal(20,10)
493 /swapStream/stubCalculati | finalStub - Either 0.1
onPeriod Amount " /swapStream/stubCalculationPeriod Amount/ initialStub"
or "/swapstream/stubCalculationPeriod Amount/ finalStub",
or both.
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Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

Specifies how the final stub amount is calculated. A single
floating rate tenor different to that used for the regular part of
the calculation periods schedule may be specified, or two
floating tenors may be specified. If two floating rate tenors are
specified then Linear Interpolation (in accordance with the
2000 ISDA Definitions, Section 8.3. Interpolation) is assumed
to apply. Alternatively, an actual known stub rate or stub
amount may be specified.

4931

/swapStream/stubCalculati
onPeriod Amount/ finalStub

floatingRate

Either

" /swapStream/stubCalculationPeriod Amount/ finalStub/ flo
atingRate",

" /swapStream/stubCalculationPeriod Amount/ finalStub/ stu
bRate" or

" /swapStream/stubCalculationPeriod Amount/ finalStub/ stu
bAmount".

This element is applicable to Floating Leg only.

The rates to be applied to the initial stub may be the linear
interpolation of two different rates. While the majority of the
time, the rate indices will be the same as that specified in the
stream and only the tenor itself will be different, it is possible
to specify two different rates. For example, a 2 month stub
period may use the linear interpolation of a 1 month and 3
month rate. The different rates would be specified in this
component. Note that a maximum of two rates can be
specified. If a stub period uses the same floating rate index,
including tenor, as the regular calculation periods then this
should not be specified again within this component, i.e. the
stub calculation period amount component may not need to
be specified even if there is an initial or final stub period. If a
stub period uses a different floating rate index compared to
the regular calculation periods then this should be specified
within this component. If specified here, they are likely to
have id attributes, allowing them to be referenced from
within the cashflows component.

0.2
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49311 /swapStream/stubCalculati | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option. 0.1
onPeriod Amount/ finalStub/ (xsd:normalizedString (63)) (1..1)
floatingRate
/swapStream/stubCalculati | @floatingRateIndexSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
onPeriod Amount/finalStub/ | me value:
floatingRate/floatingRateInd http:/ /www.fpml.org/coding-scheme/ floating-rate-index
ex
49312 /swapStream/stubCalculati | indexTenor - The ISDA Designated Maturity, i.e. the tenor of the floating 0.1
onPeriod Amount/ finalStub/ rate.
floatingRate
493121 /swapStream/stubCalculati | periodMultiplier xsd:integer (3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
onPeriod Amount/ finalStub/ can be used when specifying an offset relative to another
floatingRate/indexTenor date, e.g. -2 days.
This field is required if period element exists.
493122 /swapStream/stubCalculati | period Enumerated type: Period A time period, e.g. a day, week, month or year of the stream. | 0..1
onPeriod Amount/ finalStub/
floatingRate/indexTenor This field is required if periodMultiplier element exists.
4932 /swapStream/stubCalculati | stubRate xsd:decimal (1,7) Either 0.1
onPeriod Amount/ finalStub " /swapStream/ stubCalculationPeriod Amount/finalStub/ flo
atingRate",
" /swapStream/stubCalculationPeriod Amount/ finalStub/ stu
bRate" or
" /swapStream/stubCalculationPeriod Amount/ finalStub/stu
bAmount".
This element is applicable to Floating Leg only.
An actual rate to apply for the final stub period may have
been agreed between the principal parties (in a similar way to
how an initial rate may have been agreed for the first regular
period). If an actual stub rate has been agreed then it would
be included in this component. It will be a per annum rate,
expressed as a decimal. A stub rate of 5% would be
represented as 0.05.
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4933 /swapStream/stubCalculati | stubAmount -— Either 0.1
onPeriod Amount/ finalStub " /swapStream/stubCalculationPeriod Amount/ finalStub/ flo

atingRate",

" /swapStream/stubCalculationPeriod Amount/finalStub/ stu
bRate" or

" /swapStream/stubCalculationPeriod Amount/ finalStub/ stu
bAmount".

An actual amount to apply for the final stub period may have
been agreed between the two parties. If an actual stub
amount has been agreed then it would be included in this
component.

49331 /swapStream/stubCalculati | currency Scheme: Currency The currency in which an amount is denominated. 0.1
onPeriod Amount/ finalStub/ (xsd:normalizedString (3)) (1.1)
stubAmount
/swapStream/stubCalculati | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
onPeriod Amount/ finalStub/ a valid currency code as defined by the ISO standard 4217 -
stubAmount/ currency Codes for representation of currencies and funds. Please refer

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

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

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

49332 /swapStream/stubCalculati | amount floating leg The monetary quantity in currency units. 0.1
onPeriod Amount/finalStub/ xsd:decimal(20,10) (1.1)
stubAmount

fixed leg
xsd:decimal(20,10)

412 /swapStream settlementProvision - A provision that allows the specification of settlement terms, | 0..1

occurring when the settlement currency is different to the
notional currency of the trade.

4121 /swapStream/settlementPro | settlementCurrency Scheme: Currency The currency that the floating rate leg / fixed rate leg settles 1.1
vision (xsd:normalizedString (3)) in.

/swapStream/settlementPro | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultitis | Opt.
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vision/settlementCurrency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http://www.fpml.org/ext/is04217-2001-08-15
8 / additionalPayment - Additional payments between the principal parties. 0.U
(0..6)
8.1 /additionalPayment payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
/additionalPayment/payerP | @href xsd:IDREF Reference to a party. Regq.
artyReference
83 /additionalPayment receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
/additionalPayment/receive | @href xsd:IDREF Reference to a party. Regq.
rPartyReference
8.5 /additionalPayment paymentAmount - The currency amount of the payment. 0.1
8.5.1 /additionalPayment/payme | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ntAmount (xsd:normalizedString (3)) (1.1)
/additionalPayment/payme | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
ntAmount/currency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
8.5.2 /additionalPayment/payme | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
ntAmount (non-negative decimal) (1.1)
8.6 /additionalPayment paymentDate - The payment date. This date is subject to adjustment in 0.1
accordance with any applicable business day convention.
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8.6.1 /additionalPayment/payme | unadjustedDate xsd:date A date subject to adjustment. 0.1
ntDate (1.7)
8.6.2 /additionalPayment/payme | dateAdjustments - The business day convention and financial business centers 0.1
ntDate used for adjusting the date if it would otherwise fall on a day
that is not a business date in the specified business centers.
8.6.2.1 /additionalPayment/payme | businessDayConvention | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1
ntDate/dateAdjustments BusinessDayConvention on a day that is not a business day.
8.6.2.2 /additionalPayment/payme | businessCenters - The financial business centers used in determining whethera | 0..1
ntDate/dateAdjustments day is a business day or not. A list of business centers may be
ordered in the document alphabetically based on business
center code. An FpML document containing an unordered
business center list is still regarded as a conformant
document.
8.6.2.2.1 /additionalPayment/payme | businessCenter Scheme: BusinessCenter A code identifying a financial business center location. A 0.U
ntDate/dateAdjustments/bu (xsd:normalizedString (63)) | business center is drawn from the list identified by the (1..10)
sinessCenters business center scheme.
/additionalPayment/payme | @businessCenterScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
ntDate/dateAdjustments/bu value:
sinessCenters/businessCente http:/ /www.fpml.org/coding-scheme/business-center
r
9 / additionalTerms - Contains any additional terms to the swap contract. 0.1
9.1 /additionalTerms bondReference - Reference to a bond underlyer to represent an asset swap or | 0..1
Condition Precedent Bond.
911 /additionalTerms/bondRefe | bond - Reference to a bond underlyer. 0.1
rence
9111 /additionalTerms/bondRefe | instrumentld xsd:normalizedString Identification of the underlying asset, using public and/or | 0.U
rence/bond (63) private identifiers. 0..1)
/additionalTerms/bondRefe | @instrumentldScheme xsd:any URI A short form unique identifier for a security. Regq.
rence/bond/ instrumentld
Possible values are:
- http://www.fpml.org/spec/2002/instrument-id-
Bloomberg-1-0 (Bloomberg ticker symbol)
- http://www.fpml.org/spec/2002/instrument-id-CUSIP-1-
0 (Committee on Uniform Securities Identification
Procedures)
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Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

- http://www.fpml.org/spec/2002/instrument-id-ISIN-1-0
(International Securities Identification Number)

- http:/ /www.fpml.org/spec/2003/instrument-id-Reuters-
RIC-1-0 (Reuters Instrument Code (RIC))

- http://www.fpml.org/spec/2003/instrument-id-RED-
pair-1-0 (RED pair code)

- http://www.fpml.org/spec/2002/instrument-id-SEDOL-
1-0 (London Stock Exchange Daily Official List)

- http://www.fpml.org/spec/2002/instrument-id-Sicovam-
1-0 (Sicovam code)

- http://www.fpml.org/coding-
scheme/ external / instrument-id-common-code-1-0
(Common Code for Euroclear/ CEDEL)

91.2

/additionalTerms/bondRefe
rence

conditionPrecedentBond

xsd:boolean

To indicate whether the Condition Precedent Bond is
applicable. The swap contract is only valid if the bond is
issued and if there is any dispute over the terms of fixed
stream then the bond terms would be used.

0.1

913

/additionalTerms/bondRefe
rence

discrepancyClause

xsd:boolean

To indicate whether the Discrepancy Clause is applicable.

0.1

Version 1.4.2

Page 133


http://www.fpml.org/spec/2002/instrument-id-ISIN-1-0
http://www.fpml.org/spec/2003/instrument-id-Reuters-RIC-1-0
http://www.fpml.org/spec/2003/instrument-id-Reuters-RIC-1-0
http://www.fpml.org/spec/2003/instrument-id-RED-pair-1-0
http://www.fpml.org/spec/2003/instrument-id-RED-pair-1-0
http://www.fpml.org/spec/2002/instrument-id-SEDOL-1-0
http://www.fpml.org/spec/2002/instrument-id-SEDOL-1-0
http://www.fpml.org/spec/2002/instrument-id-Sicovam-1-0
http://www.fpml.org/spec/2002/instrument-id-Sicovam-1-0
http://www.fpml.org/coding-scheme/external/instrument-id-common-code-1-0
http://www.fpml.org/coding-scheme/external/instrument-id-common-code-1-0

Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide
Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2

Confidential

A.6.3.2

Reporting — Foreign Exchange

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

S [] fomlFxSingleleg (extension base)

@ [] Product (extension base)

@

[] F=SinglelLeg
Baze Type fpmlFxSingleleg

attributes

S

—#)o

=) @m Productmodel

produciType &)
productid |

azsetClass @

B FxCoreDetails. model

[ 1]
exchangedCurrencyl &
exchangedCurrency2 |(®
deshCurrrncy |(E

valueDate |

@e @6 I o currency *\aineDate |@

currency2\ainelate @

teniieriod |3
exchangeRate |

nonDeliverableSettement |

valueDateAdjustments

Type

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

© [ ] Payment

©® [ ] PaymertBase (extension base)

(————@ 7 attributes

® @ sttributes

© aa PayerReceiver.model

payerPartyReference | ®

payerAccounseterence _‘G)
—@)o

receiverPartyReference |®

exchangedCurrency
Type Payment

receiverdcocunireference  |®

paymentAmount |®

o pavimsridate |@

pavmsriType |@

settlemerinformation )@

discountFactor |®
A ——— T

preserty giue mount )@
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The “exchangeRate” element in “fxSingleLeg” element can be expanded as
follows:

® [ ] ExchangeRste

©® [ ] QuotedCurrencyPair

currencyl |@
guotedCurrencyPair
: O—.@ currency2 |®
Type QuotedCurrencyPair _

guoteBasis |®

rate
Type PositiveDecimal J

spotRate ‘

exchangeRate ‘ ®
g : @ (O] Type PositiveDecimal)
Type ExchangeRate |
© forwardPoints

o= S
Type xsd:decimal
@ <

poirtY/alue |
Tvpe Pointvalue J

0. crocsRate
Type CrossRate J
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The “nonDeliverableSettlement” element in “fxSingleLeg” element can be expanded as follows. Note that as there are customized
elements inside the structure, user should override the default FxCashSettlement type (type of “NonDeliverableSettlement” element)
with “tr:FxCashSettlement” type using the xsi:type declaration.

[] FxCashSettiement
Baze Type fpmlFxCazhSettiement

= |:| fpml:FxCazhSettlement (extension baze)

&) .

fixingDateAdjustments
Type fpml:BusinezsDayAdjustments

settlementCurrency ,J@

fiking |®
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The “fixing” element in “nonDeliverableSettlement” element can be expanded as follows.
2 [] FxFixing

& [] QuotedCurrencyPair

currencyl |®
quotedCurrencyPair JE}‘.E} currency2 |®
quoteBasis (D

fixingDate |(®

& [ ] FxSpotRateSource

fixing E!l.@ & [ ] InformationSource

rateSource |(®
primaryRateSource E}l.@ rateSourcePage |

rateSourcePageHeading J@

fxSpotRateSource 9‘.@ secondaryRateSource J@

2 [ ] BusinessCenterTime

hourMinuteTime |&
fixingTime E!l. =
businessCenter |(D
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Below are the detailed element descriptions for the “FxSingleLeg”

representation):

element (which are used for Foreign Exchange product

Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

1

/

productType

Scheme: ProductType
(xsdmnormalizedString (63))

A classification of the type of product.

Note that two productType elements are required. One is for
values defined within standard FpML product type. The
other is for values defined within the more specific HKICL
product sub-type. Note the different coding schemes being
used in each of the above cases.

0.U
2.2)

/productType

@productTypeScheme

xsd:anyURI

To specify standard FpML product type, one may use the
following coding scheme:
http:/ /www.fpml.org/coding-scheme/ product-type-

simple

To specify HKICL product sub-type, use the extended
scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/product-sub-type

Opt.
(Req))

productld

xsdmormalizedString(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.

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

0.U
(0.1)
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Field Field location (Relative to Field name Data Type Description Card.

Reference | /trade/product)

Number

/productld @productldScheme xsd:any URI To specify the product ID type “UPI”, one may use the | Opt.

following coding scheme: (Req.)
http:/ /www.fpml.org/coding-scheme/external / unique-
product-identifier

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

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

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

identifier
3 / assetClass Scheme: AssetClass A simple asset class categorization. 0.U
(xsd:normalizedString(63)) (1..1)
/assetClass @assetClassScheme xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
default value:
http://www.fpml.org/coding-scheme/asset-class
4 / exchangedCurrencyl - This is the first of the two currency flows that define a single | 0..1
leg of a standard foreign exchange transaction. (1.1)
41 /exchangedCurrencyl payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure. (1.1)
/exchangedCurrencyl/paye | @href xsd:IDREF Reference to a party. Req.
rPartyReference
42 /exchangedCurrencyl receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure. (1.1)
/exchangedCurrencyl/recei | @href xsd:IDREF Reference to a party. Req.
verPartyReference
43 /exchangedCurrencyl paymentAmount - The currency amount of the payment. 0.1
1.1
431 /exchangedCurrencyl/pay | currency Scheme: Currency The currency in which an amount is denominated. 0.1
mentAmount (xsd:normalizedString (3)) (1..1)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
/exchangedCurrencyl/pay | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
mentAmount/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
432 /exchangedCurrencyl/pay | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
mentAmount (non-negative) (1.1)
5 / exchangedCurrency?2 - This is the second of the two currency flows that define a 0.1
single leg of a standard foreign exchange transaction. (1.1)
51 /exchangedCurrency?2 payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure. (1.1)
/exchangedCurrency2/paye | @href xsd:IDREF Reference to a party. Req.
rPartyReference
52 /exchangedCurrency?2 receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure. (1.1)
/exchangedCurrency2/recei | @href xsd:IDREF Reference to a party. Req.
verPartyReference
53 /exchangedCurrency?2 paymentAmount - The currency amount of the payment. 0.1
(1.1
531 /exchangedCurrency2/pay | currency Scheme: Currency The currency in which an amount is denominated. 0.1
mentAmount (xsd:normalizedString (3)) (1.1)
/exchangedCurrency2/pay | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
mentAmount/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
532 /exchangedCurrency?/pay | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
mentAmount (non-negative) (1.1)
6 / valueDate xsd:date The date on which both currencies traded will settle. 0.1
(1.1
7 / exchangeRate - The rate of exchange between the two currencies. 0.1
(1.1
71 /exchangeRate quotedCurrencyPair - Defines the two currencies for an FX trade and the quotation | 0..1
relationship between the two currencies. (1.1)
711 /exchangeRate/quotedCurre | currencyl Scheme: Currency The first currency specified when a pair of currencies is to be | 0..1
ncyPair (xsd:normalizedString (3)) evaluated. (1..1)
/exchangeRate/quotedCurre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ncyPair/currencyl is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
712 /exchangeRate/quotedCurre | currency?2 Scheme: Currency The second currency specified when a pair of currenciesis to | 0..1
ncyPair (xsd:normalizedString (3)) be evaluated. (1.1)
/exchangeRate/quotedCurre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ncyPair/currency2 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.
Always use the default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
713 /exchangeRate/quotedCurre | quoteBasis Enumerated type: The method by which the exchange rate is quoted. 0.1
ncyPair QuoteBasis (1..1)
7.2 /exchangeRate rate xsd:decimal (18,10) Exchange rate on the value date based on the quoted 0.1
(positive decimal) currency pair quote basis specified. (1.1)
7.3 /exchangeRate spotRate xsd:decimal (18,10) Current market rate for the particular currency pair.. 0.1
(positive decimal)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)

Number

74 /exchangeRate forwardPoints xsd:decimal (18,10) An optional element used for deals onsummated in the FX 0.1

Forwards market. Forward points represent the interest rate
differential between the two currencies traded and are
quoted as a premium or a discount. Forward points are
added to, or subtracted from, the spot rate to create the rate
of the forward trade.
8 / nonDeliverableSettleme | --- Used to describe a particular type of FX forward transaction | 0..1
nt that is settled in a single currency. (1.1)
8.1 /nonDeliverableSettlement settlementCurrency Scheme: Currency The currency in which settlement occurs. 0.1
(xsd:normalizedString (3)) (1.1)
/nonDeliverableSettlement/ | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
settlementCurrency 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
8.2 /nonDeliverableSettlement fixing - Specifies the source for and timing of a fixing of an exchange | 0..U
rate. This is used in the agreement of non-deliverable (1.1)
forward trades as well as various types of FX OTC options
that require observations against a particular rate.

8.21 /nonDeliverableSettlement/f | quotedCurrencyPair - Defines the two currencies for an FX trade and the quotation | 0..1
ixing relationship between the two currencies.

8211 /nonDeliverableSettlement/f | currencyl Scheme: Currency The first currency specified when a pair of currencies is to be | 0..1
ixing/quotedCurrencyPair (xsd:normalizedString (3)) evaluated. (1.1)
/nonDeliverableSettlement/f | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
ixing/quotedCurrencyPair/c is a valid currency code as defined by the ISO standard 4217
urrencyl - Codes for representation of currencies and funds. Please

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

Simply ignored by HKTR-R system. Always use the
default value:
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
http:/ /www .fpml.org/ext/is04217-2001-08-15
8212 /nonDeliverableSettlement/f | currency?2 Scheme: Currency The second currency specified when a pair of currenciesis to | 0..1
ixing/quotedCurrencyPair (xsd:normalizedString (3)) be evaluated. (1..1)
/nonDeliverableSettlement/f | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ixing/quotedCurrencyPair/c is a valid currency code as defined by the ISO standard 4217
urrency?2 - 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
8213 /nonDeliverableSettlement/f | quoteBasis Enumerated type: The method by which the exchange rate is quoted. 0.1
ixing/quotedCurrencyPair QuoteBasis (1..1)
822 /nonDeliverableSettlement/f | fixingDate xsd:date Describes the specific date when a non-deliverable forward | 0..1
ixing or non-deliverable option will "fix" against a particular rate,
which will be used to compute the ultimate cash settlement.
8.2.3 /nonDeliverableSettlement/f | fxSpotRateSource - Specifies the methodology (reference source and, optionally, | 0..1
ixing fixing time) to be used for determining a currency
conversion rate.
8231 /nonDeliverableSettlement/f | primaryRateSource - The primary source for where the rate observation will 0.1
ixing/ fxSpotRateSource occur. Will typically be either a page or a reference bank
published rate.
82311 /nonDeliverableSettlement/f | rateSource Scheme: An information source for obtaining a market rate. For 0.1 (1.1)
ixing/ fxSpotRateSource/ pri InformationProvider example Bloomberg, Reuters, Telerate etc.
maryRateSource (xsd:normalizedString (63))
/nonDeliverableSettlement/f | @informationProviderSc | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
ixing/fxSpotRateSource/pri | heme default value:
maryRateSource/rateSource http:/ /www.fpml.org/coding-scheme/information-
provider
82312 /nonDeliverableSettlement/f | rateSourcePage xsd:normalizedString A specific page for the rate source for obtaining a market 0.1
ixing/ fxSpotRateSource/ pri (255) rate.
maryRateSource
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
The value of this field will always be converted into
uppercase characters for Ul screen / report presentation
purpose.
/nonDeliverableSettlement/f | @rateSourcePageSchem | xsd:anyURI Opt.
ixing/fxSpotRateSource/pri | e
maryRateSource/rateSource
Page
82313 /nonDeliverableSettlement/f | rateSourcePageHeading | xsd:string (255) The heading for the rate source on a given rate source page. | 0..1
ixing/ fxSpotRateSource/ pri
maryRateSource The value of this field will always be converted into
uppercase characters for Ul screen / report presentation
purpose.
8.2.3.2 /nonDeliverableSettlement/f | secondaryRateSource — An alternative, or secondary, source for where the rate 0.1
ixing/fxSpotRateSource observation will occur. It will typically be either a page or a
reference bank published rate.
8.23.21 /nonDeliverableSettlement/f | rateSource Scheme: An information source for obtaining a market rate. For 0.1(1..1)
ixing/fxSpotRateSource/sec InformationProvider example Bloomberg, Reuters, Telerate etc.
ondaryRateSource (xsdmnormalizedString (63))
/nonDeliverableSettlement/f | @informationProviderSc | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
ixing/fxSpotRateSource/sec | heme default value:
ondaryRateSource/rateSourc http:/ /www.fpml.org/coding-scheme/information-
e provider
82322 /nonDeliverableSettlement/f | rateSourcePage xsdmormalizedString A specific page for the rate source for obtaining a market 0.1
ixing/fxSpotRateSource/sec (255) rate.
ondaryRateSource
The value of this field will always be converted into
uppercase characters for Ul screen / report presentation
purpose.
/nonDeliverableSettlement/f | @rateSourcePageSchem | xsd:anyURI Opt.
ixing/fxSpotRateSource/sec | e
ondaryRateSource/rateSourc
ePage
82323 /nonDeliverableSettlement/f | rateSourcePageHeading | xsd:string (255) The heading for the rate source on a given rate source page. | 0..1
ixing/fxSpotRateSource/sec
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
ondaryRateSource The value of this field will always be converted into
uppercase characters for Ul screen / report presentation
purpose.
8233 /nonDeliverableSettlement/f | fixingTime - The time at which the spot currency exchange rate will be 0.1
ixing/fxSpotRateSource observed. It is specified as a time in a specific business
center, e.g. 11:00am London time.
8.233.1 /nonDeliverableSettlement/f | hourMinuteTime xsd:time A time specified in hh:mm:ss format where the second 0.1(1..1)
ixing/ fxSpotRateSource/ fixi (The “second” component component must be '00', e.g. 11:30am would be represented
ngTime must be “00”) as 11:30:00.
8.2332 /nonDeliverableSettlement/f | businessCenter Scheme: BusinessCenter A code identifying a financial business center location. A 0.1(1.1)
ixing/ fxSpotRateSource/ fixi (xsd:normalizedString (63)) | business center is drawn from the list identified by the
ngTime business center scheme.
/nonDeliverableSettlement/f | @businessCenterScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
ixing/fxSpotRateSource/ fixi default value:
ngTime/businessCenter http:/ /www.fpml.org/coding-scheme /business-center
8.3 /nonDeliverableSettlement tr:fixingDateAdjustment | BusinessDayAdjustments The business day convention to apply to the fixing date if it | 0..1
s (Refer to section A.6.4.2 for | would otherwise fall on a day that is not a business day in
details). the specified financial business centers.
9 / tr:valueDateAdjustment | BusinessDayAdjustments The business day convention to apply to the value dateifit | 0..1
s (Refer to section A.6.4.2 for | would otherwise fall on a day that is not a business day in
details). the specified financial business centers.
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A.6.4 Reporting — Common FpML Structures
A.6.4.1 Reporting — AdjustableDate
@ @ attributes
unadjustedDate |®
| [ AdustableDates |O1 B e

® [ ] BusinessDayAdjustments

businessDayConvention J@

dateAdjustments 1

@o

adjusi=ctDate |®

©

(B)e

as BusinessCentersOrReference model

husinessCentersReference |®

® [ ] BusinessCenters

® @ sttributes

O 0.

businessCenters (@
businessCenter |®
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “AdjustableDate”-typed
element)
a.l / unadjustedDate xsd:date A date subject to adjustment. 0.U
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.
a2l / dateAdjustments businessDayConven | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1
tion BusinessDayConvention on a day that is not a business day.
a2 / dateAdjustments businessCentersRefe | Reference Either /businessCentersReference or /businessCenters. 0.1
rence
A pointer style reference to a set of financial business centers
defined elsewhere in the document. This set of business
centers is used to determine whether a particular day is a
business day or not.
/dateAdjustments/businessC | @href xsd:IDREF Reference to a business centers block Req.
enterReference
a23 / dateAdjustments businessCenters -— Either /businessCentersReference or /businessCenters. 0.1
A type for defining financial business centers used in
determining whether a day is a business day or not. A list of
business centers may be ordered in the document
alphabetically based on business center code. An FpML
document containing an unordered business center list is
still regarded as a conformant document.
a23.1 /dateAdjustments/businessC | businessCenter Scheme: BusinessCenter A code identifying a financial business center location. A 0.U
enters (xsd:normalizedString (63)) | business center is drawn from the list identified by the (1..10)
business center scheme.
/dateAdjustments/businessC | @businessCenterSch | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
enters/businessCenter eme default value:
http:/ /www.fpml.org/coding-scheme/business-center
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A.6.4.2 Reporting — BusinessDayAdjustments
@ @ attributes
husinessDayConvertion |®
| [] BusinessDaya&djustments I o
(© ga BusinessCentersOrReference model
(&)o
husinessCentersReference f®
® [ ] BusinessCenters
@e
@ @ sttributes
businessCenters |
@ (O] D i |®
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “BusinessDayAdjustments”
-typed element)
b.1 / businessDayConven | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1
tion BusinessDayConvention on a day that is not a business day. (1.1)
b.2 / businessCentersRefe | Reference Either /businessCentersReference or /businessCenters. 0.1
rence

A pointer style reference to a set of financial business centers

defined elsewhere in the document. This set of business

centers is used to determine whether a particular day is a

business day or not.

/businessCentersReference @href xsd:IDREF Reference to a business centers block Req.
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b.3 / businessCenters -— Either /businessCentersReference or /businessCenters. 0.1
A type for defining financial business centers used in
determining whether a day is a business day or not. A list of
business centers may be ordered in the document
alphabetically based on business center code. An FpML
document containing an unordered business center list is
still regarded as a conformant document.
b3.1 /businessCenters businessCenter Scheme: BusinessCenter A code identifying a financial business center location. A 0.U
(xsd:normalizedString (63)) | business center is drawn from the list identified by the (1..10)
business center scheme.
/businessCenters/businessCe | @businessCenterSch | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
nter eme default value:
http:/ /www.fpml.org/coding-scheme/business-center
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A.6.4.3 Reporting — Schedule

A6.43.1 Base
@ attributes
= initialalue
Type x=d:decimal
(@)o
0.0 StEp
Tyne Step

Field Field location (with root Field name Data Type Description Card.
Reference being the “Schedule”-typed
Number element)
cl / initialValue xsd:decimal The initial rate or amount, as the case may be. An initial rate | 0..1

((20,10) for notional of 5% would be represented as 0.05. (1.1)

amount)

((6,12) for fixed rate) If it is a notional schedule, the value should be non-negative.

((18,10) for floating rate

spread)
A.6.43.2 AmountSchedule
Field Field location (with root Field name Data Type Description Card.
Reference being the “Schedule”-typed
Number element)
... All fields inherited from base type “Schedule” ...
ca.3 / currency Scheme: Currency The currency in which an amount is denominated. 0.1

(xsd:normalizedString (3)) (1.1)
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Schedule”-typed
Number element)
/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
A.6.43.3 SpreadSchedule
Field Field location (with root Field name Data Type Description Card.
Reference being the “Schedule”-typed
Number element)
... All fields inherited from base type “Schedule” ...
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A.6.4.4 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.

S [:I PaymentBase (extension base)

T ® @ attributes
——® @ sattributes
© s PayerReceiver model

payerPartyReference vg@

payerdceourtReference |®

——@)o
@ Payment .@' receiverPartyReference |®

receiverancouitkeference |®

© [ ] MonhegativeMoney
® [ ] MoneyBase (extension base)

® @ sttributes

" payment&mount 1O @ © “‘"ﬂ)Q

amount |®

paymentDate 1®
payr:riTyoe. ®
seftlementnformation |®
discruntFactor ®

presermyiue &mourt | ®
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Field Field location (with root Field name Data Type Description Card.
Reference being the “payment”
Number element)
d1 / 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. Regq.
d.3 / receiverPartyReferen | Reference A reference to the party that receives the payments 0.1
ce corresponding to this structure.
/receiverPartyReference @href xsd:IDREF Reference to a party. Regq.
d.5 / paymentAmount - The currency amount of the payment. 0.1
d5.1 /paymentAmount currency Scheme: Currency The currency in which an amount is denominated. 0.1(1.1)
(xsd:normalizedString (3))
/paymentAmount/currency | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
d5.2 /paymentAmount amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1(1.1)
(non-negative)
d.6 / paymentDate AdjustableDate (Refer to The payment date. This date is subject to adjustment in 0.1
section A.6.4.1 for details). accordance with any applicable business day convention.
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A.6.4.5 Reporting — Party Trade Identifier / Trade Identifier

= |:| Tradeldentifier (extension base)

11 ® attributes

= B PartyAndAccountReferences. model

——@)o
accour3cierence |
[l PartyTradeldentifier @JE:- repcrtingHole J@

Base Type Tradeldentifier Tyee  ReportingFlole

1. o tradeld
—=(®)o 0
Type Tradeld

partyReference |3

0. oo linkd
O]
Type Linkd
0.~ alocationTradels
@0 o
Tyce Tradeldentifier
bloctTradeld

Tyce  Tradeldentifier
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Tradeldentifier”-
Number typed element)
f1 / partyReference Reference Reference to a reporting party. 0.1
(1.1
/partyReference @href xsd:IDREF Reference to a reporting party. Regq.
£3 / tradeld Scheme A trade reference identifier allocated by a party. 1.0
(xsd:normalizedString (255)) (1.7 for
UTI and Prior-UTI new
UTI specified by the HKTR only includes the Unique Swap | trade
Further length constraints Identifier (USI) required to be reported by the US | and
on different trade IDs: Commodity Futures Trading Commission's (CFIC) | backloa
regulations for recording keeping and swap data reporting | ding,
UT], Prior-UTL purposes. 1.8 for
xsd:normalizedString(241) amend
The value of specified UTI should be presented in ment,
UTI-TID, Prior UTI-TID: conformity with the format and structure applicable to it. 1.1 for
xsdmormalizedString(241) other
Prior-UTl is the USI for the original trade. post-
HKTR trade reference: trade
xsdmormalizedString(15) The UTI or Prior-UTI should be inputted in a format: “Prefix | events)

Agent trade reference:
xsd:normalizedString(40)

User trade reference:
xsd:normalizedString(241)

CP trade reference:
xsd:normalizedString(40)

of UTI | Value of UTI”, where the “prefix of UTI” and
“value of UTI” are separated by a pipe character (i.e.”|’).
An example of a valid input of this value would be
“1011234567 | 1234567890”. The maximum length of “Prefix
of UTI” & “Value of UTI” are 40 & 200 respectively.

The UTI must be specified when UTI indicator is true; not
allowed otherwise. Prior-UTI is always optional to be
specified.

UTI-TID and Prior UTL-TID

If a unique Trade ID (TID) reportable under the mandatory
reporting requirements in the European Union exists for the
trade, the value of the TID, presented in conformity with the
format and structure applicable to it. Definition of the TID
can be found at:

http:/ /eur-
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Tradeldentifier”-
Number typed element)
lex.europa.eu/LexUriServ/LexUriServ.do?uri=0J:L:2013:05
2:0001:0010:EN:PDF
Users may refer to the updates of the website from time to
time.
Prior UTI-TID is the TID for the original trade. It is optional
to be specified.
HKTR trade reference
Unique trade reference generated by TR system. This field is
applicable to reporting party and agent for trade correlation
purpose in post-trade events.
Agent trade reference
The trade reference used by agent. 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 not be specified as reporting party
cannot input this field. Therefore, previously assigned agent
trade reference will be retained automatically.
User trade reference
The trade reference used by the reporting party. This field is:
- Required by reporting party and agent for non-trade-
correlating purpose;
- Applicable to reporting party and agent for trade
correlation purpose in post-trade events.
CP trade reference
CP trade reference is the identifying reference assigned to
the trade by the confirmation platform. This field is not
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

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 6 trade identifiers:

The UTI

The user trade reference
The agent trade reference
The CP Trade Reference
The Prior-UTI

The UTI-TID

The Prior UTI-TID

For amendment event, there should be at most 7 trade
identifiers:

(For correlation purpose) The existing user trade reference
/ existing agent trade reference / HKTR trade reference /
existing UTL

The UTI

The user trade reference

The agent reference

The CP Trade Reference

The Prior-UTI

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:

The existing UTI
Or the existing user trade reference
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

- 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

trade identifiers in New Trade event / Backloading event /
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

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

Prior-UTIL:
http:/ /www.hkicl.com.hk/scheme/ prior-unique-
transaction-identifier

CP trade reference:
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:
http:/ /www.hkicl.com.hk/scheme/prior-unique-
transaction-identifier-unique-trade-id

Opt.
(Req.)
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

On the other hand, for amendment events, please use the
following coding schemes for non-trade-correlating
purpose:

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

User trade reference:
http:/ /www .hkicl.com.hk/scheme/hktr/new-user-trade-
ref

UTL
http:/ /www.hkicl.com.hk/scheme/new-unique-
transaction-identifier

Prior-UTIL:
http:/ /www.hkicl.com.hk/scheme/new-prior-unique-
transaction-identifier

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.6.4.6 Reporting — Party Event Information

This is a common HKICL specific data structure that is commonly used for
storing user specific event details.

O Ba fomkPartydnddccountReferences model

partyReference )@
' e

accoutFaforence |@

eventld
@
Type Ewventld

canfirtmed
Type  xsdboolesn

executionType

Type ExecutionType

| [l PartyEventinformation |@@' executionenueType

Type Execution®enueType

(] |:| EvertProcessingTimestamps

orderEntry Timestamp
evertProcessingTimestamps o .9 LS st ateTime
g iEienhiceces nolimestans submizsionOfOrderEntry Timestamp
Type xsddateTime

remarks

Type xzdstring
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “PartyEventInformation”-
typed element)
g1 / partyReference Reference Reference to a party. 0.1
(1.1)
/partyReference @href xsd:IDREF Reference to a party. Req.
g2 / trieventld Eventld An event reference identifier allocated by a party. 1.1
Note that this event reference is for information purpose
only
/ treventld @eventIldScheme xsd:anyURI If user specifies HKTR-R system assigned Event Reference Regq.
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 ”.
g3 / tr:confirmed xsd:boolean Indicates whether the reported trade has been confirmed or | 0..1
not.
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
g4 / triexecutionType Scheme: ExecutionType Used to describe how the trade was executed, e.g. via voice | 0..1
(xsd:normalizedString(63)) or electronically.
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
/tr:executionType @executionTypeSche | xsd:anyURI Always use the | Opt.
me default value:
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “PartyEventInformation”-
typed element)
http:/ /www.fpml.org/coding-scheme/execution-type
g5 / triexecutionVenueTy | Scheme: Used to describe the type of venue where trade was 0.1
pe 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 @executionVenueTy | xsd:anyURI Always use the | Opt.
peScheme default value:
http:/ /www.fpml.org/coding-scheme/execution-venue-
type
8.6 / trieventProcessingTi | --- Allows timing information about when an event was 0.1
mestamps processed and reported to be recorded.
g.6.1 /tr:ieventProcessingTimestam | tr:orderEntryTimest | xsd:dateTime Order entry date and time as in Coordinated Universal Time | 0..1
ps amp (UTC) of Hong Kong zone (UTC+8:00).
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
862 /tr:eventProcessingTimestam | tr:submissionOfOrd | xsd:dateTime The date and time when the order was sent to platform for 0.1
ps erEntryTimestamp 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.
8.7 / trrremarks 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.6.5 Required Fields for Reporting Requirement and Fields for Linking and Matching
The following sections describe fields for each product sub-type that must be reported to HKTR-R once they are changed
(Reporting Requirement), and fields that are for linking and matching.
For the “Reporting Requirement” column in the tables described in the following sub-sections:
e “R”—Required when applicable to the reportable transaction.
e “O” - Optional to the reportable transaction.
A.6.5.1 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).
Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement Matching
Fields
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/ trireportingFor 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/sc
heme/hktr/trade-ref “
Agent Trade Reference (for trade [Amendment] R No
correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.com.hk/sc
heme/hktr/agent-trade-ref “
User Trade Reference (for trade [Amendment] R No
correlation) /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.com.hk/sc
heme/hktr/user-trade-ref “
UTI (for trade correlation) [Amendment] R No
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Field Name

FpML path relative to the Trade Event element (if not otherwise specified)

Reporting
Requirement

Linking /
Matching
Fields

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

Agreement Date

[Amendment] /agreementDate

Effective Date (Event level)

[Amendment] /effectiveDate

Agent Trade Reference (for non-
trade correlation)

[New Trade / Backloading]
/trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.hk/sc
heme/hktr/agent-trade-ref “

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

AR A

User Trade Reference (for non-
trade correlation)

[New Trade / Backloading]
/trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.hk/sc
heme/hktr/user-trade-ref “

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

UTI Indicator

[New Trade / Amendment / Backloading]/tr:utilndicator

Yes

UTI (for non-trade correlation)

[New Trade / Backloading]
/trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.fpml.org/codin
g-scheme/external / unique-transaction-identifier “

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

Yes

UTI-TID

[New Trade / Backloading]
/trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.hk/sc
heme/hktr/unique-transaction-identifier-unique-trade-id “

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

Yes

Confirmation Platform ID

Party in partyTradelnformation block with
/trade/tradeHeader/ partyTradeInformation/relatedParty/role="ConfirmationPlatform"

Yes
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement Matching
Fields

CP Trade Reference /trade/tradeHeader/ partyTradeldentifier/tradeld /@tradeldScheme="http:/ /www.hkicl.com.hk/sc | R Yes
heme/ confirmation-platform/trade-ref “

Clearing /trade/tradeHeader/ partyTradelnformation/ tr:clearing R Yes

Central Counterparty ID Party in partyTradeInformation block with R Yes
/trade/tradeHeader/ partyTradeInformation/relatedParty/role="ClearingService"

Clearing Broker Party in partyTradelnformation block with R No
/trade/tradeHeader/partyTradeInformation/relatedParty /role="ClearingBroker"

Reference Branch of Trade Party /trade/tradeHeader/ partyTradeInformation/ tr:referenceBranch R No

Desk ID /trade/tradeHeader/partyTradeInformation/unit R No

Trade Party 1 [New Trade / Backloading / Amendment]/tr:tradeParty1 R Yes

Trade Party 2 [New Trade / Backloading / Amendment]/tr:tradeParty2 R Yes

Bilateral Comments [New Trade / Backloading / Amendment]/ tr:bilateral Comments R Yes

Industrial Sector /trade/tradeHeader/partyTradeInformation/ tr:industrialSector R Yes

Counterparty Industrial Sector /trade/tradeHeader/ partyTradeInformation/ tr:iindustrialSector R Yes

Trade Date /trade/tradeHeader/tradeDate R Yes
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A.6.5.2 Interest Rate Floating Vs. Fixed / Overnight Index Swap

Field Name FpML path relative to the Trade Event element Reporting Linking /

Requirement | Matching
Fields

Asset Class /trade/swap/assetClass R Yes

Product type /trade/swap/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/ product-type-simple”

Product Sub-type /trade/swap/productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding- R Yes
scheme /hktr/product-sub-type”

Floating Leg Payer Party (SwapStream refers to floating leg) /trade/swap/swapStream/payerPartyReference R Yes

Fixed Leg Payer Party (SwapStream refers to fixed leg)  /trade/swap/swapStream/ payerPartyReference R Yes

Notional Amount (Currency) /trade/swap/swapStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSc | R Yes
hedule/currency

Notional Amount (Amount) /trade/swap/swapStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSc | R Yes
hedule/initialValue

Fixed Leg Effective Date (SwapStream refers to fixed leg) R Yes

(Unadjusted date) /trade/swap/swapStream/ calculationPeriodDates/ effectiveDate / unadjustedDate

Floating Leg Effective Date (SwapStream refers to floating leg) R Yes

(Unadjusted date) /trade/swap/swapStream/ calculationPeriodDates/ effectiveDate / unadjustedDate

Fixed Leg Termination Date (SwapStream refers to fixed leg) R Yes

(Unadjusted date) /trade/swap/swapStream/ calculationPeriodDates/ terminationDate / unadjustedDate

Floating Leg Termination Date (SwapStream refers to floating leg) R Yes

(Unadjusted date) /trade/swap/swapStream/ calculationPeriodDates/ terminationDate / unadjustedDate

Fixed Leg Payment Frequency (SwapStream refers to fixed leg) R No

(Period) /trade/swap/swapStream/paymentDates/ paymentFrequency/ period

Fixed Leg Payment Frequency (SwapStream refers to fixed leg) R No

(Period Multiplier) /trade/swap/swapStream/paymentDates/ paymentFrequency / periodMultiplier

Floating Leg Payment Frequency (SwapStream refers to floating leg) R No

(Period) /trade/swap/swapStream/paymentDates/ paymentFrequency/ period

Floating Leg Payment Frequency (SwapStream refers to floating leg) R No

(Period Multiplier) /trade/swap/swapStream/ paymentDates/ paymentFrequency/ periodMultiplier

Fixed Rate /trade/swap/swapStream/ calculationPeriod Amount/ calculation/fixedRateSchedule/ initial Value R Yes

Floating Rate Index /trade/swap/swapStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/floatingR | R Yes
ateIndex

Floating Rate Tenor (Period) /trade/swap/swapStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/indexTen | R Yes

or/ period
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Field Name

FpML path relative to the Trade Event element

Reporting
Requirement

Linking /
Matching
Fields

Floating Rate Tenor (Period
Multiplier)

/trade/swap/swapStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/indexTen
or/periodMultiplier

R

Yes

Floating Rate Spread

/trade/swap/swapStream/ calculationPeriod Amount/ calculation/ floatingRateCalculation/spreadSc
hedule/initialValue

R

Yes

Floating Leg Settlement Currency

/trade/swap/swapStream/ settlementProvision/settlementCurrency

R (Only if the
settlement
currency is
different from
the principle
currency and
not allowed
otherwise.)

Yes

Fixed Leg Settlement Currency

/trade/swap/swapStream/ settlementProvision/settlementCurrency

R (Only if the
settlement
currency is
different from
the principle
currency and
not allowed
otherwise.)

Yes
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A.6.5.3 Basis Swap
Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement | Matching
Fields
Asset Class /trade/swap/assetClass R Yes
Product Type /trade/swap/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/ product-type-simple”
Product Sub-type /trade/swap/productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding- R Yes
scheme /hktr/product-sub-type”
Floating Leg 1/2 Payer Party (SwapStream refers to floating leg) /trade/swap/swapStream/ payerPartyReference R Yes
Notional Amount (Currency) /trade/swap/swapStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSe | R Yes
hedule/currency
Notional Amount (Amount) /trade/swap/swapStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSe | R Yes
hedule/initialValue
Floating Leg 1/2 Effective Date (SwapStream refers to floating leg) R Yes
(Unadjusted date) /trade/swap/swapStream/ calculationPeriodDates/ effectiveDate / unadjustedDate
Floating Leg 1/2 Termination (SwapStream refers to floating leg) R Yes
Date (Unadjusted date) /trade/swap/swapStream/ calculationPeriodDates/ terminationDate / unadjustedDate
Floating Leg 1/2 Payment (SwapStream refers to floating leg) R No
Frequency (Period) /trade/swap/swapStream/paymentDates/paymentFrequency/ period
Floating Leg 1/2 Payment (SwapStream refers to floating leg) R No
Frequency (Period Multiplier) /trade/swap/swapStream/ paymentDates/ paymentFrequency/ periodMultiplier
Floating Rate Index for floating leg | /trade/swap/swapStream/ calculationPeriod Amount/calculation/floatingRateCalculation/floatingR | R Yes
1/2 ateIndex
Floating Rate Tenor (Period) for /trade/swap/swapStream/ calculationPeriod Amount/ calculation/ floatingRateCalculation/indexTen | R Yes
floating leg 1/2 or/period
Floating Rate Tenor (Period /trade/swap/swapStream/ calculationPeriod Amount/ calculation/ floatingRateCalculation/indexTen | R Yes
Multiplier) for floating leg 1/2 or/ periodMultiplier
Floating Rate Spread for floating /trade/swap/swapStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/spreadSc | R Yes
leg1/2 hedule/initialValue
Settlement Currency for floating /trade/swap/swapStream/settlementProvision/settlementCurrency R (Only if the | Yes
leg1/2 settlement
currency is
different from
the  principle

currency and
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
not allowed
otherwise.)
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A.6.54 Foreign Exchange Non-deliverable Forward
Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement | Matching
Fields
Asset Class /trade/fxSingleLeg/assetClass R Yes
Product Type /trade/fxSingleLeg/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme / product-type-simple”
Product Sub-type /trade/fxSingleLeg/ productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding- R Yes
scheme /hktr/product-sub-type”
Exchange Currency 1 Payer /trade/{xSingleLeg/exchangedCurrency1/payerPartyReference R Yes
Exchange Currency 2 Payer /trade/fxSingleLeg/exchangedCurrency?2/ payerPartyReference R Yes
Exchange Currency 1 Payment | /trade/fxSingleLeg/exchangedCurrencyl/paymentAmount/currency R Yes
Amount (Currency)
Exchange Currency 1 Payment | /trade/fxSingleLeg/exchangedCurrencyl/paymentAmount/amount R Yes
Amount (Amount)
Exchange Currency 2 Payment | /trade/fxSingleLeg/exchangedCurrency2/paymentAmount/currency R Yes
Amount (Currency)
Exchange Currency 2 Payment | /trade/fxSingleLeg/exchangedCurrency2/paymentAmount/amount R Yes
Amount (Amount)
Settlement Currency /trade/fxSingleLeg/nonDeliverableSettlement/ settlementCurrency R Yes
Fixing Date /trade/fxSingleLeg/nonDeliverableSettlement/fixing / fixingDate R No
Exchange Rate /trade/fxSingleLeg/exchangeRate/rate R Yes
Exchange Rate Quoted Currency | /trade/fxSingleLeg/exchangeRate/quotedCurrencyPair/quoteBasis R Yes
Pair - Quote Basis
Exchange Rate Quoted Currency | /trade/fxSingleLeg/exchangeRate/quotedCurrencyPair/currencyl R Yes
Pair - Currency 1
Exchange Rate Quoted Currency | /trade/fxSingleLeg/exchangeRate/quotedCurrencyPair/currency?2 R Yes
Pair - Currency 2
Value Date /trade/fxSingleLeg/valueDate R Yes
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A.6.5.5  Termination event
Below are the fields for termination event.
Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement | Matching
Fields

Action [Request level] /tr:eventActivityReport R No

Trade event [Request level] /Events.model R No

Product Type /trade/ [product]/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-type-simple”

Product Sub-type /trade/[product]/productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding- R Yes
scheme/hktr/product-sub-type”

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 /trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.hk/sc | R No

correlation) heme/hktr/trade-ref “

Agent Trade Reference (for trade /trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.hk/sc | R No

correlation) heme/hktr/agent-trade-ref “

User Trade Reference (for trade /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.com.hk/sc | R No

correlation) heme/hktr/user-trade-ref “

UTI /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.fpml.org/codin | R No
g-scheme/external /unique-transaction-identifier “

Agreement Date /agreementDate R No

Effective Date (Event level) / effectiveDate R No

Outstanding Notional Amount /outstandingNotional Amount/ currency R Yes

(Currency)

Outstanding Notional Amount /outstandingNotional Amount/amount R Yes

(Amount)
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A.6.5.6  Withdrawal / Quit event
Below are the fields for withdrawal / quit event.
Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting
Requirement
Action [Request level] /tr:eventActivityReport R
Trade event [Request level] /Events.model R
Product Type /trade/[product]/productType/@productTypeScheme="http:/ /www.fpml.org/coding-scheme/product-type-simple” | R
Product Sub-type /trade/ [product]/productType/@productTypeScheme="http:/ /www.hkicl.com.hk/coding-scheme/hktr/product- R
sub-type”
Event Request ID [Request level] /tr:eventActivityReport/header/messageld R
Reporting For [Request level] /tr:eventActivityReport/ tr:ireportingFor R
Agent Event Reference [Request level] /tr:eventActivityReport/ correlationld /@correlationldScheme=" R
http:/ /www.hkicl.com.hk/scheme/hktr/agent-event-ref”
User Event Reference [Request level] /tr:eventActivityReport/ correlationld /@correlationldScheme=" R
http:/ /www.hkicl.com.hk/scheme/hktr/user-event-ref
Trade Reference (for trade /trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.hkicl.com.hk/scheme/hktr/trade- | R
correlation) ref “
Agent Trade Reference (for trade /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.com.hk/scheme/hktr/agent- | R
correlation) trade-ref ”
User Trade Reference (for trade /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.com.hk/scheme/hktr / user- R
correlation) trade-ref ”
UTI /trade/tradeHeader/ partyTradeldentifier/ tradeld / @tradeldScheme="http:/ /www.fpml.org/coding- R
scheme/external /unique-transaction-identifier “
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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

/tr:eventActivityReport/header
/messageld
/trieventActivityReportRetracte
d/header/messageld

http:/ /www.hkicl.com.hk/scheme/hktr
/message-id

For specifying the request message ID.

Y

messageAddressScheme

/trieventActivityReport/header
/sentBy
/tr:eventActivityReportRetracte
d/header/sentBy

http:/ /www.fpml.org/coding-
scheme/external /is017442

For specifying LEI of the HKTR entity

http:/ /www.hkicl.com.hk/scheme/hktr
/ tr-entity-id

For specifying HKTR 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
n

For specifying Hong Kong Business Registration
Number of the HKTR entity.

correlationldScheme

/tr:eventActivityReport/ correla
tionld

http:/ /www.hkicl.com.hk/scheme/hktr
/agent-event-ref

For specifying the Agent Event Reference.

http:/ /www.hkicl.com.hk/scheme/hktr
/ user-event-ref

For specifying the User Event Reference.

http:/ /www.hkicl.com.hk/scheme/hktr
/event-ref

For specifying the HKTR Event Reference.

partyldScheme

/tr:eventActivityReport/party/
partyld

http:/ /www.fpml.org/coding-
scheme/external /is017442

For specifying Legal Entity Identifier.
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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.
For a list of its eligible values, please refer to the
“CCPldentifier” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
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
“CPIdentifier” 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
eventStatusScheme e /trieventActivityReportStatus/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.
For a list of its eligible values, please refer to the
“EventStatus” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xlIs”.
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 e [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:
y “Reporting - Ref - Enumerations and coding
e etc. (Al other “currency” schemes.xls”.
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.xlIs”.
partyRoleScheme ¢ [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.xlIs”.
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Attribute name Relevant Elements Coding scheme URI Usage Default
unitScheme [Trade]/tradeHeader/partyTra | http://www.hkicl.com.hk/scheme/hktr | A type describing the unit. Y

delnformation/unit /unit
traderScheme [Trade]/tradeHeader/partyTra | http://www.hkicl.com.hk/scheme/hktr | A type describing the trader. Y
delnformation/trader /trader
executionDateTimeScheme [Trade]/tradeHeader/partyTra | N/A No coding scheme is used for this attribute. It is | Y
deInformation/executionDateTi simply ignored by the HKTR-R system.
me
counterPartyOriginScheme [PartyTradeInformation]/tr:cou | http://www.hkicl.com.hk/scheme/hktr | A type describing the counterparty origin. Y
nterparytOrigin /counterparty-origin
industrialSectorScheme [PartyTradeInformation]/trind | http://www.hkicl.com.hk/scheme/hktr | A type describing the industrial sector. Y
ustrialSector /industrial-sector
executionTypeScheme [PartyTradeIlnformation]/tr:exe | http://www.fpml.org/coding- For specifying how the trade was executed. Y
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”.
executionVenueTypeSche [PartyTradelnformation]/tr:exe | http://www.fpml.org/coding- For specifying where the trade was executed. Y
me uctionVenueTypeScheme scheme/execution-venue-type
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 [PartyTradeInformation]/tr: http:/ /www.fpml.org/coding- Indication of whether the contract is collateralized | Y

me

collateralizationTypeScheme

scheme/ collateral-type

and how.

For a list of its eligible values, please refer to the
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Attribute name Relevant Elements Coding scheme URI Usage Default
“CollateralizationType” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
verificationMethodScheme | e [PartyTradelnformation]/tr: http:/ /www.fpml.org/coding- Indicates if the data was electronically verified or Y
verificationMethodScheme scheme/ verification-method verified by non-electronic means.
For a list of its eligible values, please refer to the
“VerificationMethod” worksheet in the excel
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 Ftc. (All other business center “BusinessCenter” worksheet in the excel
elements defined in the document:
document) “Reporting - Ref - Enumerations and coding
schemes.xls”.
assetClassScheme e [Product]/assetClass 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.xls”.
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.
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Attribute name Relevant Elements Coding scheme URI Usage Default
http:/ /www.hkicl.com.hk/schema/hktr | For specifying the product ID prefix of the product
/gtr-product-identifier ID to be GTR.
productTypeScheme e [Product]/productType http://www.fpml.org/coding- For specifying the product type represented by

scheme/ product-type-simple

this document.

This is the standard product type supported by
FpML. For a list of its eligible values, please refer
to the “ProductType” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.

http:/ /www.hkicl.com.hk/scheme/hktr
/product-sub-type

This is the more-specific HKICL product sub-type.
For a list of its eligible values, please refer to the
“ProductSubType” worksheet in the excel
document:

“Reporting - Ref - Enumerations and coding
schemes.xls”.

floatingRateIndexScheme e [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the floating rate index being used in | Y
nPeriod Amount/calculation/fl | scheme/floating-rate-index the contract. It simply follows the FpML’s default
oatingRateCalculation/floating coding scheme.

RateIndex
e Etc. For a list of its eligible values, please refer to the
“FloatingRateIndex” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.

dayCountFractionScheme | e [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the day count fraction being used in | Y
nPeriod Amount/calculation/da | scheme/day-count-fraction the contract. It simply follows the FpML’s default
yCountFraction coding scheme.

For a list of its eligible values, please refer to the
“DayCountFraction” worksheet in the excel
document:
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Attribute name Relevant Elements Coding scheme URI Usage Default
“Reporting - Ref - Enumerations and coding
schemes.xls”.
instrumentIdScheme e [Swap]/additionalTerms/bond | http://www.fpml.org/spec/2002/instru | Bloomberg ticker symbol

Reference/bond/instrumentld

ment-id-Bloomberg-1-0

http:/ /www.fpml.org/spec/2002/instru
ment-id-CUSIP-1-0

Committee on Uniform Securities Identification
Procedures

http:/ /www.fpml.org/spec/2002/instru
ment-id-ISIN-1-0

International Securities Identification Number

http:/ /www.fpml.org/spec/2003/instru
ment-id-Reuters-RIC-1-0

Reuters Instrument Code (RIC)

http:/ /www.fpml.org/spec/2003/instru
ment-id-RED-pair-1-0

RED pair code

http:/ /www.fpml.org/spec/2002/instru
ment-id-SEDOL-1-0

London Stock Exchange Daily Official List

http:/ /www.fpml.org/spec/2002/instru
ment-id-Sicovam-1-0

Sicovam code

http:/ /www.fpml.org/coding-
scheme/external /instrument-id-
common-code-1-0

Common Code for Euroclear/ CEDEL

informationProviderSchem
e

o [FxSingleLeg]/nonDeliverableS
ettlement/fixing / fxSpotRateSo
urce/ primaryRateSource/rateS
ource

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

For specifying the information provider being
used in rate source. It simply follows the FpML’s
default coding scheme.

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

“Reporting - Ref - Enumerations and coding
schemes.xls”.
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rateSourcePageScheme ¢ [FxSingleLeg]/nonDeliverableS | N/A No coding scheme is used for this attribute. It is | Y

ettlement/ fixing / fxSpotRateSo simply ignored by the HKTR-R system.
urce/ primaryRateSource/rateS
ourcePage
tradeldScheme o [PartyTradeldentifier]/tradeld | http://www.hkicl.com.hk/scheme/hktr | For specifying the HKTR-R system assigned trade
/trade-ref identifier.
http:/ /www .hkicl.com.hk/scheme/conf | For specifying the trade identifier assigned by
irmation-platform/trade-ref Confirmation Platform. (reporting purpose only)
http:/ /www.fpml.org/coding- For specifying the Unique Trade Identifier (UTI).
scheme/ external / unique-transaction-
identifier UTI specified by the HKTR only includes the
Unique Swap Identifier (USI) required to be
reported by the US Commodity Futures Trading
Commission's (CFTC) regulations for recording
keeping and swap data reporting purposes.
The value of specified UTI should be presented in
conformity with the format and structure
applicable to it.
The UTI should be inputted in a format: “Prefix of
UTI | Value of UTI”, where the “prefix of UTI”
and “value of UTI” are separated by a pipe
character (i.e."|”). An example of a valid input of
this value would be “1011234567 | 1234567890 .
The maximum length of “Prefix of UTI” & “Value
of UTI” are 40 & 200 respectively.
http:/ /www.hkicl.com.hk/scheme/hktr | For specifying the Agent Trade Reference.
/agent-trade-ref
http:/ /www.hkicl.com.hk/scheme/hktr | For specifying the User Trade Reference.
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/user-trade-ref
http:/ /www .hkicl.com.hk/scheme/new | For specifying the new Unique Trade Identifier
-unique-transaction-identifier (UTI) for the amendment event.
UTI specified by the HKTR only includes the
Unique Swap Identifier (USI) required to be
reported by the US Commodity Futures Trading
Commission's (CFTC) regulations for recording
keeping and swap data reporting purposes.
The value of specified UTI should be presented in
conformity with the format and structure
applicable to it.
The UTI should be inputted in a format: “Prefix of
UTI | Value of UTI”, where the “prefix of UTI”
and “value of UTI” are separated by a pipe
character (i.e.“|”). Anexample of a valid input of
this value would be “1011234567 | 1234567890”.
The maximum length of “Prefix of UTI” & “Value
of UTI” are 40 & 200 respectively.
http:/ /www.hkicl.com.hk/scheme/hktr | For specifying the new user trade reference for the
/new-user-trade-ref amendment event.
http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the new user agent reference for the
/new-agent-trade-ref amendment event.
http:/ /www.hkicl.com.hk/scheme/conf | For specifying the new trade identifier assigned by
irmation-platform/new-trade-ref Confirmation Platform for the amendment event.
http:/ /www.hkicl.com.hk/scheme/prio | For specifying the Prior Unique Transaction
r-unique-transaction-identifier Identifier (Prior-UTI) (i.e. The USI for the original
trade.)
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http://www.hkicl.com.hk/scheme/new-uti
http://www.hkicl.com.hk/scheme/hktr/newUserTradeRef
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Attribute name

Relevant Elements

Coding scheme URI

Usage

Default

The value of specified UTI should be presented in
conformity with the format and structure
applicable to it.

The UTI should be inputted in a format: “Prefix of
UTI | Value of UTI”, where the “prefix of UTI”
and “value of UTI” are separated by a pipe
character (i.e."|”). An example of a valid input of
this value would be “1011234567 | 1234567890".

The maximum length of “Prefix of UTI” & “Value
of UTI” are 40 & 200 respectively.

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 USI for the original trade.)

The value of specified UTI should be presented in
conformity with the format and structure
applicable to it.

The UTI should be inputted in a format: “Prefix of
UTI | Value of UTI”, where the “prefix of UTI”
and “value of UTI” are separated by a pipe
character (i.e.“|’). An example of a valid input of
this value would be “1011234567 | 1234567890”.

The maximum length of “Prefix of UTI” & “Value
of UTT” are 40 & 200 respectively.

http:/ /www.hkicl.com.hk/scheme/uniq

ue-transaction-identifier-unique-trade-id

If a unique Trade ID (TID) reportable under the
mandatory reporting requirements in the
European Union exists for the trade, the value of
the TID, presented in conformity with the format
and structure applicable to it. Definition of the
TID can be found at:

Version 1.4.2

Page 183


http://www.hkicl.com.hk/scheme/new-prior-unique-transaction-identifier
http://www.hkicl.com.hk/scheme/new-prior-unique-transaction-identifier
http://www.hkicl.com.hk/scheme/unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/unique-transaction-identifier-unique-trade-id

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

Appendix A — Trade Submission Through XML Document (Reporting) for FpML 5.2 Confidential
Attribute name Relevant Elements Coding scheme URI Usage Default

http:/ /eur-
lex.europa.eu/LexUriServ/LexUriServ.do?uri=0]J:
1:2013:052:0001:0010:EN:PDF
Users may refer to the updates of the website from
time to time.

http:/ /www.hkicl.com.hk/scheme/new | If a unique Trade ID (TID) reportable under the

-unique-transaction-identifier-unique- mandatory reporting requirements in the

trade-id European Union exists for the trade, the new value
of the TID (after the amendment event), presented
in conformity with the format and structure
applicable to it. Definition of the TID can be found
at:
http:/ /eur-
lex.europa.eu/LexUriServ/LexUriServ.do?uri=O]J:
1.:2013:052:0001:0010:EN:PDF
Users may refer to the updates of the website from
time to time.

http://www.hkicl.com.hk/scheme/prio | The UTI-TID for the original trade.

r-unique-transaction-identifier-unique-

trade-id

http:/ /www.hkicl.com.hk/scheme/new | The UTI-TID for the original trade for the

-prior-unique-transaction-identifier- amendment event.

unique-trade-id

eventldScheme e [PartyEventInformation]/eventl | http://www.hkicl.com.hk/scheme/hktr | For specifying the HKTR-R assigned event

/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
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http://www.hkicl.com.hk/scheme/new-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/new-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/new-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/prior-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/prior-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/prior-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/new-prior-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/new-prior-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/new-prior-unique-transaction-identifier-unique-trade-id
http://www.hkicl.com.hk/scheme/hktr/eventRef
http://www.hkicl.com.hk/scheme/hktr/eventRef
http://www.hkicl.com.hk/scheme/hktr/agentEventRef
http://www.hkicl.com.hk/scheme/hktr/agentEventRef
http://www.hkicl.com.hk/scheme/hktr/userEventRef
http://www.hkicl.com.hk/scheme/hktr/userEventRef
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A8

Typical usage of PartyTradeInformation block

Below is an extract of an FpML document (for a Foreign Exchange product) that
shows a typical usage of the block:

<partyTradeInformation xsi:type="tr:PartyTradeInformation">

<partyReference href="tradePartyl"/>
<relatedParty>
<partyReference href="party3"/>
<role>ClearingBroker</role>
</relatedParty>
<relatedParty>
<partyReference href="tradePartyl"/> (1
<role>PrimeBroker</role>
</relatedParty>
<tr:specialTerms>Executed when condition A applies.</tr:specialTerms>
<tr:clearing>true</tr:clearing>
<tr:counterpartyOrigin>HouseAccount</tr:counterpartyOrigin>
<tr:parentOriginator href="party5"/>
<tr:parentCounterparty href="partyo6"/>
<tr:industrialSector>Corporate</tr:industrialSector>
<tr:tradeProcessingTimestamps>
<tr:clearingTimestamp>2012-12-12T08:27:00z</tr:clearingTimestamp>
</tr:tradeProcessingTimestamps>
<tr:settlmentAgent href="party7”/>
<tr:referenceBranch>HKP</tr:referenceBranch>

</partyTradeInformation>
<partyTradeInformation xsi:type="tr:PartyTradeInformation">

<partyReference href="tradeParty2"/>
<relatedParty>
<partyReference href="party4d"/>
<role>ExecutionAgent</role>
</relatedParty>
<relatedParty>
<partyReference href="tradeParty2"/> (1
<role>ExecutingBroker</role>
</relatedParty>
<tr:industrialSector>Corporate</tr:industrialSector>
<tr:settlmentAgent href="party8”/>
<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 partyTradelnformation block for “tradePartyl” than that for “tradeParty2”, as
there should be more information about the “self”-trade party in the trade.

Note also that for the “relatedParty” block, the “partyReference” is a linkage to
the trade party (See @ above). This is primarily used for the scenario in Foreign
Exchange products where the trade parties are required to be identified as either
Prime Broker or Executing Broker.
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