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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 v5.5 (reporting view) and
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.

The support of FpML v5.2 is mainly for backward compatibility reasons. The
interface remains unchanged as in the previous release. Nevertheless, one should
note the following when reporting with FpML v5.2:

e Lack of support of new products and features. As the support of
FpML v5.2 is mainly for backward compatibility reasons, the support of
new products and new features are lacking. In other words, if a participant
needs to report new products and features, one should use FpML v5.5. For
the supported products and features in FpML 5.5, please refer to section
A4l

For details on FpML v5.2 support, please refer to “Appendix A - Trade
Submission Through XML Document (Reporting) for FpML 5.2.doc” in the
“CSV v1.0 or FpML v5.2” folder, which is located under the AIDG main
document folder.

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

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

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

Al Types of Trade Event Requests
Through the use of FpML, users can make trade event requests supported by the
HKTR-R system in reporting views, which includes:
o Trade Life Cycle Events which covers:
o New Trade
o) Amendment
o Partial/Full Termination
o Withdrawal
o Quit
o Backloading
Version 1.4.2 Page 1
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¢ Relink
o Suppress Uncertain

o Cancellation of previously submitted unmatched relink trade event

A2 Types of Trade Event Responses

A.2.1 Detail Level Response
After processing all the requests in the request file, the system will collect the
results of each request and format a corresponding response record.
For reporting purpose, the typical response is:
o Report acknowledgement
o Report exception

A.2.2 Document Level Exception
If a severe error occurs (e.g. the whole XML document is not well-formed) such
that the system cannot correctly interpret the individual trade event requests, the
request file will be rejected as a whole and the system will not process the
individual trade event requests.

A3 Convention of XML Document Layout Description
An XML request or response document consists of XML blocks which are
extended FpML and HKICL’s proprietary XML components.
This document will provide detailed layout on component basis for better
readability.

A3.1 FpML diagrams
For each detailed layout of an XML component, a high-level hierarchical
structure diagram will be presented first.  Although the structure of the
components in the diagram follows the extended schema, the cardinality of the
elements shown in the diagram still follows the FpML standard instead of the
custom restricted cardinality. In our system design, the restricted cardinality
validation will be enforced by validation logic instead of the XSD schema
validation.
In the diagrams, there are elements that are supported by FpML but are being
crossed out. These are the elements that are not supported by our system, and
would be ignored if any of these elements are found in the request message.

A3.2 Field specifications
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Following the diagram, a detailed table with the following information will be
presented to the user:

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

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

Field name

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

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

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

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

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

For string fields, 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.

Version 1.4.2
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For decimal fields, the number of digits in its integral part and its decimal
part are specified inside a pair of parenthesis, separated by a comma. For
example, the type “xsd:decimal (15,4)” indicates that the decimal value
should have at most 15 digits in its integral part, and at most 4 digits in its
decimal part.

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

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

Description

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

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

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

Usage Rule

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

Cardinality

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

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

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

Colouring of table cells

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

scheme, which reveals different information about the field:

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.

Version 1.4.2

Page 4


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

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

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:

trdoc:requestDocumentHeader (document header block)

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

trdoc:requestDocumentDetails (document detail block)

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

o header (FpML message header)

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

o 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)

c
8
3
5 5
o
g | E = &
2 |§ |2 |E |E = g
o o D
Eligible Sub-Product e 15 £ E S 3 ?
= ~ S 3 5 S ~ ~—~~ o on ~—~ =
:T|EN|E® | lw| €S| ©|89 . .®
Sl |8d | td| 5| 5d 2| o3 x2| 8-
E9 |59 50|50 | 59 S|l k8 9| §o
L B | EC | T | <] L TLC| e«
ox|2x|Ex|Ex|sx|5x|2x Ex|5%
ST | T | ET 2T | 2T OB | T8 8| nT
5|28 | 25|-8|fg|5g |88/ xg|8s§
o | $alkFa|lsal|l B8Ba ol ol cal 52
s o cEo|=zS|E o sa|lE2a|lda =a|l aa
28| < |2 |€L |22 |3 |89 &L | a
Interest Rate Swap (Floating v v v v v v v v v
vs. Fixed)
Interest Rate Swap (Fixed vs. v v v v v v % % %
Fixed)
Basis Swap v v v v v v v v v
Overnight Index Swap v v v v v v v v v
Cross_ Cur_rency Swap v v v v v v v v v
(Floating vs. Fixed)
Cros§ Currency Swap (Fixed v v v v v v v v v
vs. Fixed)
Cross Currency Swap (Basis v v v v v v v v v
Swap)
Inflation Swap v v v v v v v v v
Swaption v v v v v v v v v
Cap & Floor v v v v v v v v v
Forward Rate Agreement v v v 4 4 v v 4
FX Non-Deliverable Forward v v v 4 4 v v 4
FX Deliverable Forward v v v v v v v v
FX Option v v v v v v v v
FX Non-Deliverable Option v v v v v v v v
Equity Option — Price Return
Basic Performance (a.k.a. v v v v v v v v v
Equity Option)
Equity Swap — Price Return v v v 4 v v v v v
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Trade Event - Event Component (Reference)
c
I
@
[&]
5 5
c % a
= c [a)) D
= T = —_ c S
g |g |£ |§ |% = =
Eligible Sub-Product £ e E & g S 2
= —~ g ~—~~ 3 —~ 5 —~~ S fon) < ~ N 5
s9 eV |E®| 9| £ES| 088 K|.!m
S| 84| 1| 5| s | ad  dl g4
E9| =50 |59 | 8¢ | E9 © |59 9| ¢
L] LB ELC| T | =< | L T g
Sx|ex|Ex|Ex|wx|5x| 2x 8x|5%
ST|ET|ET| 2T | 2T | 28| TG $T| gt
5|28 |28|-5|S8|5g| 85 +5| 85
o | S a|lFalsal Ba ol 29 o =i =3
%Q. cEo|l=zS|ES|ES| 59| =9| 22
z< | <2 |22 | &£ |22 |68 a8 el 38
Basic Performance (a.k.a.
Equity Swap)
Equity Swap — Parameter
Return Variance (a.k.a. v v v v v v v v v
Variance Swap)

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

types is as follows:

Request Type

FpML Message Usage

FpML Element Usage

Reporting of trade
event (reporting)

eventActivityReport

“eventActivityReport”

Cancellation of Relink
event (reporting)

eventActivityReportRetracted

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 FpML version. For FpML 5.5, please 1.1
uestDocument/ trdoc:r tring (5) FpML messages within the file fill in “5.5”.
equestDocumentHead
er
1.2 /trdoc:tradeEventReq | trdoc:fileReference 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 e “http://www.fpml.org/coding-
equestDocumentHead scheme/external/iso17442” (for party
er/trdoc:submittingPa using LEI).
rty o “http://www.hkicl.com.hk/scheme/h
ktr/tr-entity-id ” (for party using
Version 1.4.2 Page 10
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Field | Field location Field name / Data Type Description Usage Rule Card.
Ref. @Attribute

No.

HKTR Entity ID).

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

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.

14 /trdoc:tradeEventReq | trdoc:reportingParty xsd:normalizedS | 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 11
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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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A4.3 trdoc:requestDocumentDetails Component
&) Em ReportingRequestMessage. model
eventActivityReport
1.50 Type EwventActivityReport
| [ ] ReguestDocumentDetails |E‘; ®{—} - @
eventActivityReportRetracted
Type EventActivityReportRetracted
Field | Field location Field name Data Type Description Usage Rule Card.
Ref.
No.
2 /trdoc:tradeEventRe | trdocrequestDocument | --- The detail block of one or more requests 1.1
questDocument Details
21 /trdoc:tradeEventRe | tr:eventActivityReport - 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. For FpML 5.5, Req.
questDocument/ trdo please fill in “5.5”.
crequestDocumentD
etails/ tr:eventActivit
Version 1.4.2 Page 13
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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. For FpML 5.5, please fill Req.
questDocument/ trdo in “5.5”.
crequestDocumentD
etails/ tr:eventActivit
yReportRetracted
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A.4.4 eventActivityReport Component

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

[} EventActivityReport
Base Type fpmlEventActivityReport

© [] fpmlEventActivityReport (extension base)
© [ ] NotificationMessage (extension base)
© [ ] Message (extension base)

© [ ] Document (extension base)

T ® attributes

header |®

A

(@) mg Vaidctonmodel
© ga CorrelstionAndOptionalSequence. model

@ ga Correlation.model

parentt oreationld (@

@ o (@) Correlationld.model[z]
@‘ () correlationid ®
@)o

@ =Ba Sequence.model

@ sequer-szttamper |®
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© 2 OnBehalfOf model

© [] OnBehalfOf

0.4 partyReference |®
O | onBehalfOf ;@@ :
) B -]

accour:2carence |@
. i

astiDste |®
dataZzthame )G)

uotationCrcee eristics |®

frompsteime |®
/

eventaActivityReport et
[ ]@' toD-te me |®

Type EventActivityReport
@@ submissicnoComplete |®

repnnCorterts 1@
1.4

e (1) Ba ReportableEventsmodel

@ aa PartiesAndAccounts.model

0.4 R
o .
0.4

arucont 1@

1®

©® [] ReportingFor

tradePartyReference }

®
. Type fpmlPartyReference
reportingFor
OO reperar )T )
YRS eportngror reportingPartyReference |

Type fpml:PartyReference)
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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
A44.
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 ”.
Version 1.4.2 Page 17
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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..4
trade is being processed for. participant, this field is used to specify | (0..1)
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.
/tr:eventActivityReport/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.
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Field Field location
Ref.
No.

Field name

Data Type

Description

Usage Rule

Card.

15 /tr:eventActivityReport

party

A legal entity or a subdivision of a legal
entity.

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

0.U
(1..50)

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

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

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

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 eventaActivityReportRetracted block is illustrated in the
following diagram.

o [} EventActivityReportRetracted
Base Type  fpml:NotificationMessage

© [ fpmlNotificationMessage (extension base)
® [] Message (extension base)

© [ ] Document (extension base)

T T ® attributes

header |®

@ gg Volidationmodel
© g Correlation&ndOptionalSequence model

© aa Correlation.model

paren:Tor. ~lationld 1®

@ © s CorrelationldmodaEI

o @ o carrelationld |®

@ ma Sciuzncemodel

[evemAdivﬂyRepoﬁRetraded

© s OnBehalfOf model
@
Type EventActivityReportRetracted

© [] OnBehalfOf

—_ partyReference |®
G) “*.|_onBehalfOf :®® e
& - -

accow*Rrierence |®
———

© Ea femiParties&ndaccounts.model

L@@ . =

acczunt |®

Version 1.4.2 Page 25



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

Appendix A — Trade Submission Through XML Format (Reporting) for FpML 5.5 Confidential
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
A45.
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..4
cted trade is being processed for. participant, this field is used to specify | (0..1)
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.

/trieventActivityReportRetra | @partyldScheme xsd:any URI Party Id. Coding Scheme If the element is referenced by Opt.
cted/party/partyld “sentTo”, “onBehalfOf” field of (Req.)
“../ trreventActivityReportRetracted”
or any non-payment related fields (e.g.
trade counterparties), it must be one of
the followings:
e “http://www.fpml.org/coding-
scheme/external/is017442” (for
party using LEI).
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Field | Field location Field name Data Type Description Usage Rule Card.
Ref.

No.

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
2”7 (for party using SWIFT BIC).

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

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

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

To represent the central counterparty,
the scheme

“http:/ /www.hkicl.com.hk/scheme/h
ktr/ccp-id” should be used. Please
note that this scheme should also be
used to represent the CCP when the
trade is novated to CCP.

To represent the confirmation
platform, the scheme

“http:/ /www.hkicl.com.hk/scheme/h
ktr/cp-id” should be used.

152 /tr:eventActivityReportRetra | partyName xsd:normalized | The party name of the organization. A 0.1
cted/party String (80) free format string.
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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.

(O] [:] NotificationMessageHeader

(O] [:] MessageHeader (extension base)

(—. © messageld |®

ichplyTy@

header |1

© as MessageHeader model

@ 0.2

sertBy |®
serdio |®

cosyio 1®

creationTimestamp |®
(@) |

expiryTinastamp |®

implement=ticnSorcification |®
partyMesseagsioformation 1@
dsigr Zignature

@@
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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 | Further format, length and value
be inputted as 12345678 constraints on different party IDs:
For Party ID CICR, party should inputall | LEI, HKTR Entity ID, SWIFT BIC, CICR,
character(s) and digits BRN:
Example Please refer to the format field in
For Local company (CI): Seven digits “PartyldentifierType” sheet as
such as 9999999 stipulated in the worksheet of
For Non-local company (CR): “Reporting - Ref - Enumerations and
Character(s) plus seven digits such as coding schemes.xls”.
X9999999 or XX9999999.
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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
Type ResponzelocumentHeader

tradeEventRezponzelocument o .
Type TradeEventResponselocument

rezponseliocumentletails
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.4.2.

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

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

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

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

Response Type FpML Message Usage
Successful Data Capturing eventActivityReportStatus
Rejection Response eventActivityReportException
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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 (30) requesting party for reference.
Header
1.2 /trdoc:tradeResponseDocum | trdoc:responseGenerationT | xsd:dateTime The time at which the response file is generated 1.1
ent/trdoc:responseDocument | imestamp
Header
13 /trdoc:tradeResponseDocum | trdoc:replyToParty xsd:normalizedSt | The TR participant who receives the response. Generally speaking, it 1.1
ent/trdoc:responseDocument ring (35) should be identical to the submittingParty specified in the request
Header document.
/trdoc:tradeEventRequestDo | @partyldScheme xsd:any URI It must be one of the followings: Req.
cument/ trdoc:requestDocum e “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).
e “http://www.hkicl.com.hk/scheme/cicrn” (for party using CI/CR
number)
e “http://www.hkicl.com.hk/scheme/hkbrn” (for party using Hong
Kong Business Registration Number).
Note that the party specified must be a HKTR participant.
14 /trdoc:tradeResponseDocum | trdoc:reportingParty 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 xsdinormalizedSt | Reason description corresponding to the reasonCode. 0.1
ent/trdoc:responseDocument ring (1024)
Header/trdoc:response The field is not present if the reasonCode is success return code.
Version 1.4.2 Page 41



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

Appendix A — Trade Submission Through XML Format (Reporting) for FpML 5.5 Confidential
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. For FpML 5.5, the string “5.5” will be returned. 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. For FpML 5.5, the string “5.5” will be returned. Req.
t/trdoc:responseDocumentDeta
ils/eventActivityReportExcepti
on
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AS4

eventActivityReportStatus Component

The structure of eventactivityReportStatus block is illustrated in the following

diagram:

© [] fpmlResponseMessage (extension base)

[©)] [] Message (extension base)

O] D Document (extension base)

[[] EvertActivityReportStatus
Base Type fpmlResponseMessage

TTTIS..

attributes

header |®
—t® & \/r-!i':!:.:ion.model[E
© aa Correlation&ndOptionalSequence model
© ga Correlation.model

parentt ar: =igtionld |®

© gaa Correlationld.model

correlationld |®

@ @a 3e3ucncemodel =

© = OnBehaIfOtmodeI@

® [] onBehalfof
0.4 partyReference |®
® “*| onBehalfOf .0@
) — 0.2
accour.RZierence )@

status
Type fpmlEventStatus |

tradeldentifier
Type fpmlTradeldentifier |

© g femiPartiessndAccounts model =

8. party |®
0.«

acezant |®
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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.54.
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.
1.31 /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 | tr:status xsd:normalizedStr | Defines the status of a trade event. 0.1
ing(63)
For the valid values of status, please refer to “EventStatus” as
stipulated in the worksheet of “Reporting - Ref - Enumerations
and coding schemes.xls”
/tr:eventActivityReportStatus | @eventStatusScheme xsd:anyURI Always returns the HKTR-R coding scheme URI for event status: | Opt.
/tr:status “http:/ /www.hkicl.com.hk/scheme/hktr/reporting /event-
status”
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Field Field location Field name Data Type Description / Usage Rule Card.
Reference
Number
15 /tr:eventActivityReportStatus | tr:tradeldentifier Tradeldentifier. The HKTR-R system will return the TR Trade Reference if the 0.1
Refer to section trade event status is “Completed”.
A.6.34.6 for
details.
1.6 /trieventActivityReportStatus | party - A legal entity or a subdivision of a legal entity. 0.U
(0..50)
Parties can perform multiple roles in a trade lifecycle. For
example, the principal parties obligated to make payments from
time to time during the term of the trade, but may include other
parties involved in, or incidental to, the trade, such as parties
acting in the role of broker, calculation agent, etc. In FpML roles
are defined in multiple places within a document.
1.6.1 /tr:eventActivityReportStatus | partyld xsdinormalizedStr | A party identifier, e.g. a S.}W.LE.T. bank identifier code (BIC). 0.U
/party ing (40) (1..15)
The HKTR-R system returns the HKTR-R system’s participant Id.
when referring to the submitting party or the reporting parties of
the original request.
/tr:ieventActivityReportStatus | @partyldScheme xsd:anyURI Party Id. Coding Scheme. Opt.
/party/partyld (Req.)
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A5.5  eventActivityReportException Component

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

© [] Exception
© [ ] Message (extension base)

(O] D Document (extension base)

—TTT1e attributes

header |®

(@ g ‘elid=tionmodel

T : @ ga CorrelstionAndOptionalSequence. model
[eventa&ctlvttyReportExcephon ] ol

Type Exception

© g@m Correlation.model
parems o ciationld ::@

@ O i Correlationld.modellz]

= @ © correlationid ®

@ Ea Senunicemodel

© @ Exception.model

© [ ] Reason
reasonCode |@
loration @

reason ‘@—.O description |®

valdauznRuleld )@

@ @
. Deox adoticrelData 1@
Y

additicralbata |®
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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.5.5.
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 (ResponseMessageHeader) with the following structure.

® [ ] ResponseMessageHeader

® [ ] MessageHeader (extension base)

(-———.@ messageld |®

inReplyTo /'G)

header O

© aa MessageHeader.model

sentBy |®

——&)o o
o sendTo 1®

cowio |®

creationTimestamp ®
gxpiryTimestamp ®
implementai:onSpecification |®
partyMes=agzl formation ®

dsic Sig:ature ®
[
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Field Field location (relative to | Field name Data Type Description / Usage Rule Card.
Reference /[trieventActivityReportStatu
Number s or
/eventActivityReportExcepti
on)
1 / header - A type refining the generic message header content to make it 1.1
specific to request messages.
11 /header messageld xsd:normalized | A unique identifier (within its coding scheme) assigned to the 0.1
String (40) message. (1.1)
It is the unique response ID generated by HKTR-R system.
/header/messageld @messageldScheme xsd:any URI The HKTR-R system only supports party in coding scheme of 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”, “Quit” (proprietary), “Backloading’
(proprietary), “Relink” (proprietary) and “Suppress Uncertain” (proprietary).

2

newy Trade

!

Type MewTrade

-
amendmerit
k_Tg.-'pe TradeAmendmentContent

-
termination
\_T':.fpe TradeMationslChange

withicdranaal

!

Type Withdrasnal
juit
Type Gt

backloading
k_Tg.-'pe Backloading

relink

Type  Relink

o

suppressUncertain J

\_Type Suppresslncertain
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A.6.1.1 Reporting — New Trade

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

1 |:| fpml &dditionalEvent (extension base)

famltrade 15

Ktraau:ieF‘ar‘t*;ﬂ
=t RT':.-'pe foml PartyReference

[] MWewTrade
Baze Type fpml AdditionalEvent

Ktraeu:ﬂeF‘ar‘t*:.-'E
\_Type fml PartyReference

-
utilmdicator
(F)o ©
\_Type xad boolean

specialTermsindicator

Type x=sdboolean

hilateralComments

Type xsdstring

partyEventinformation ®
Type PartyEvertinformation
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Field Field location (with root Field name Data Type Description Card.
Reference being the “NewTrade”-typed
Number element)
1 /trmewTrade trade Trade. Refer to section A full description of the trade content. 1.1
A.6.2 for detalils.
2 /trmewTrade/ tr:tradeParty1 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.
/trinewTrade/ tr:tradePartyl @href xsd:IDREF Reference to a party. Regq.
3 /trmewTrade/ tr:tradeParty?2 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.
/trnewTrade/ tritradeParty2 @href xsd:IDREF Reference to a party. Req.
4 /trmewTrade/ tr:utilndicator xsd:boolean Indicates whether a Unique Transaction Identifier (UTI) 1.1
specified by the HKTR exists for the trade. 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.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.3.4.6 for details.
5 /trmewTrade/ tr:ispecialTermsIndic | xsd:boolean Indicates whether special terms are applicable or not. 0.1
ator
6 /trnewTrade/ tr:bilateral Comment | 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.
7 /trmewTrade/ tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a trade 1.1
ation Refer to section A.6.3.4.7 party.
for details.
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A.6.1.2 Reporting — Amendment
The trade amendment event has a simple structure. It essentially contains:
e The whole amended trade representation (note that the use of
tradeldentifier is insufficient for providing the amended trade)
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 use these proprietary elements, one should override the default
TradeAmendmentContent type with “tr:TradeAmendmentContent” type using
the xsi:type declaration.
Please note that there are non-amendable fields for each product. For the list of
non-amendable fields, please refer to section A.6.5.
O] [:] fpml:TradeAmendmentContent (extension base)
(-—-—(D C] AbstractEvent (extension base)
trade |®
© ga AgreementAndEffectiveDates.model
Tk
© executionDateTime ®
effectiveDate |®
(] TradeAmendmentContent © 4, TradeAlterationPayment.mudel
Base Type fpmlTradeAmendmentContent
c Lo paymen: |®
—
tradeParty1 ®
Type fpmlPartyReference
tradeParty2 ®
Type fpml:PartyReference
=
Type xsd:boolean
&)
specialTermsindicator |
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
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. Regq.
7 / 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.
/tr:tradeParty?2 @href xsd:IDREF Reference to a party. Req.
8 / trautilndicator xsd:boolean Indicates whether a Unique Transaction Identifier (UTI) 1.1
specified by the HKTR exists for the trade. 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.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.3.4.6 for details.
9 / tr:ispecialTermsIndic | xsd:boolean 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.
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Field Field location (with root Field name Data Type Description Card.
Reference being the

Number “TradeAmendmentContent

"-typed element)

This value must be unique within the reporting party.

10 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a trade 1.1
ation Refer to section A.6.3.4.7 for | party.
details.
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A.6.1.3

Reporting — Termination

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

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

Product taxonomy Applicable field(s) for terminating
the product

All supported Interest Rate products - changelnNotional Amount
- outstandingNotional Amount

All supported Foreign Exchange products - changelnNotional Amount

- outstandingNotional Amount

Equity:Option:PriceReturnBasicPerformance | - changelInNumberOfOptions
- outstandingNumberOfOptions

Equity:Swap:PriceReturnBasicPerformance | - changelnNotional Amount
- outstandingNotional Amount

Equity:Swap:ParameterReturnVariance - changelnNotional Amount
- outstandingNotional Amount

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

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

Version 1.4.2

Page 59



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

Confidential

[terrnin ation

Type TradeNotionalChange

[[] TradeMotionalChange
Baze Type | fpmlTradeNotionalChange

= |:| fpmil: TradeMotionalChange (extension base)
= |:| TradeChangeBase (extenzion baze)

© [] AbstractEvent (extension base)

@ 0.2 eventidentifier |

tradeldentifier

@

origin=T-ade |®

2 3a AgresmentAndEffectiveDates. model

agreementDate | (&

Eh (o) executionDateTime |

effectiveDate |(D

(O g TradeAlterationPayment mudel

:‘—j S paymeni |

(5 3. TradeNotionalChange.model

0.

'E:' 0.
—@e—#e
® | @

=
\1'—'00[ zizehzage &

partyEventinformation
— @ Je
Type PartyEventinformation

changeinNoticnal&mount |&
outstandingMotionaldmount |@
changeinMumberQfOptions |®
outstandingNumberO fOptions |(@®
changeinNumberQflUnits &)

outstandingNumbers flinits |
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
1 / tradeldentifier Tradeldentifier. Refer to The trade identifier of the trade that is being terminated. 1.1
section A.6.3.4.6 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
/ (branching)? The choose-1-out-of-2 branching between notional amount | 0..1
and number of options.
Note that this branch is optional.
6 / changeInNotionalA | —- Either 0.U
mount (/ changeInNotional Amount and / or 0.2)
/outstandingNotional Amount)
or (0.2 for
(/ changeInNumberOfOptions and/ or IR swap
/ outstandingNumberOfOptions) and
swaption;
Specifies the fixed amount by which the Notional Amount | 0..1 for
changes. other
products)

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

For FX product, this field can be filled with either the
payment amount of exchangeCurrencyl or

exchangeCurrency?2.

For EQ products, this field is applicable to Equity Swap

! This is not a real XML element. It is specified here to show the whole choose-1-out-of-2 branching is optional.
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
and Variance Swap only.
e  For Equity Swap, this field refers to the change in
deal notional amount.
e  For Variance Swap, this field refers to the change
in variance amount.
For IR swap and swaption products, the occurrence of this
element is at most 2, while for all other applicable products,
the occurrence of this element is at most 1.
A non-negative value should be used for HKTR-R system.
6.1 /changeInNotional Amount currency Scheme: Currency 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 defaultit | Opt.
urrency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
6.2 /changeInNotional Amount amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
(non-negative) (1.1)
7 / outstandingNotional | --- Either 0.U
Amount (/ changeInNotional Amount and / or (1..2)
/outstandingNotional Amount)
or (2.2 for
(/ changeInNumberOfOptions and / or IR swap
/outstandingNumberOfOptions) and
swaption;
Specifies the Notional amount after the Change. 1.1 for
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

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

For FX Forward and NDF, this field refers to the
exchangeCurrency1 or exchangeCurrency?2.

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

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

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

Note that the currency in changeInNotionalAmount
element and that in outstandingNotionalAmount element

should be consistent.

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

other
products)

(2.2 for
FX
products)

7.1

/outstandingNotional Amoun
t

currency

Scheme: Currency
(xsd:normalizedString (3))

The currency in which an amount is denominated.

0.1
(1.1)

/outstandingNotional Amoun
t/currency

@currencyScheme

xsd:anyURI

The code representation of a currency or fund. By default it
is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.

Opt.
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

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

72

/outstandingNotional Amoun
t

amount

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

The monetary quantity in currency units.

/

changeInNumberOf
Options

xsd:decimal (20,10)

Either

(/ changeInNotional Amount and / or
/outstandingNotional Amount)

or

(/ changeInNumberOfOptions and / or
/ outstandingNumberOfOptions)

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

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

outstandingNumber
OfOptions

xsd:decimal (20,10)

Either

(/changeInNotional Amount and / or
/outstandingNotional Amount)

or

(/ changeInNumberOfOptions and/or
/ outstandingNumberOfOptions)

Specifies the Number of Options after the Change.

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

A non-negative value should be used for HKTR-R system.
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “TradeNotionalChange”-
typed element)
10 / tr:ipartyEventInform | PartyEventInformation. A structure for storing event specific information for a 1.1
ation Refer to section A.6.3.4.7 for | trade party.
details.
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A.6.14 Reporting — Withdrawal
A HKTR extended event to handle trade withdrawal requests. One should override the default Withdrawal type with
“tr:Withdrawal” type using the xsi:type declaration.
© [ ] fpmiwithdrawal (extension base)
0.2« s
party Tradeldertifier |@®
effectiveDate |®
@o T
requesicdéction |®
Withdrawal
L © 2] ressun |®
Base Type fpmlWithdrawal /
partyEventinformation
Type PartyEventinformation
Field Field location (with root Field name Data Type Description Card.
Reference being the “Withdrawal”-
Number typed element)
1 / partyTradeldentifier | Tradeldentifier. Refer to | The trade identifier of the trade that is being withdrawn. 0.U
section A.6.3.4.6 for details. (1..1)
2 / tr:partyEventInform | PartyEventInformation. A structure for storing event specific information for a | 1.1
ation Refer to section A.6.3.4.7 for | trade party.
details.
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A.6.1.5 Reporting — Quit

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

[ 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.6.3.4.6 for details.
2 / tripartyEventInform | PartyEventInformation. A structure for storing event specific information for a trade | 1..1
ation Refer to section A.6.3.4.7 for | party.
details.
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A.6.1.6 Reporting — Backloading

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

~ |:| fpml AdditionalEvent (extenszion base)

fpmltrade L&

-
tradeParty1 ]

Type fpmlPartyvReference
[] Backloading o e T Y
EBaze Type fpmlAdditionalEvent ftradeF'artyQ

MT':.-'FIIE fpmlPartyReference

backloadingDate ®
Type =sddate
—@el

utindicator ]

khT*:.-'F:uE xzd boolean

specialTermsindicator

Type =z=dhboolean

hilsterslComments

Type =sdstring

pattyEventinfarmsation ®
Type PartyEvertinformation
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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.
/tritradePartyl @href xsd:IDREF Reference to a party. Regq.
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.
/tr:tradeParty?2 @href xsd:IDREF Reference to a party. Req.
4 / tr:backloadingDate xsd:date Date of the trade snapshot being reported. 1.1
5 / tr:utilndicator xsd:boolean Indicates whether a Unique Transaction Identifier (UTI) 1.1
specified by the HKTR exists for the trade. 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.
When the value is true, the UTI must be used in the tradeld of
PartyTradeldentifier. Refer to section A.6.3.4.6 for details.
6 / trispecialTermsIndic | 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
detailed requirement.
This value must be unique within the reporting party.
8 / tr:partyEventlnform | PartyEventInformation. A structure for storing event specific information for a trade | 1..1
ation Refer to section A.6.3.4.7 for | party.
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Backloading”-
Number typed element)
details.
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A.6.1.7 Reporting — Relink
Relink trade event is used to break, reform the linkage of trades. To use this proprietary event, one should use the “tr:relink”
element in substitution of FpML standard “additionalEvent” element.
Relink
e D
Baze Type | fpmirAdditionalEvent
11 |:| fpmir AdditionalEvent (extension baze)
refinkFrom
Type fpmir-Tradeldentifier
: . refinkTo
relink o @ : ®
Type Relink 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.6.3.4.6 for details. | by using each party's HKTR trade reference.
2 / trirelinkTo Tradeldentifier. Refer to 0.1 ID
section A.6.3.4.6 for details. | The two reporting parties should bilaterally agree
with each other on the input sequence of "Relink
From" and "Relink To", as each of the two fields
must exactly match with counterparty. Different
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Field Field location (with root Field name Data Type Description Card. Match.
Reference being the “Relink”-typed field
Number element)
input sequence by the two reporting parties will
arise event unmatch.
For Example:
Mis-linked Trade Corrected Trade
Party A Party B Party A Party B
TRal TRb1 TRal é=== TRb1
TRa2 TRb2 TRa2 TRb2
Example of Relink (Accepted event)
Relink Request by | Relink Request by
Party A: Party B:
Relink From - TRal Relink From - TRal
Relink To - TRb1 Relink To - TRb1
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 day-end process.
Note: If the “relinkTo” field is missing, the trade
reference inputted in "relinkFrom" field would be
marked as single-sided trade.
(Assuming that the events submitted by both
parties are exactly matched).
2 / tr:partyEventlnform | PartyEventInformation. A structure for storing event specific information | 1..1
ation Refer to section A.6.3.4.7 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
o o [ ] fpmlAdditionalEvent (extension base)
(tradeld
L
\Type fpml: Tradeldentifier
p
; suppressUncetrtainindicator
suppressUncertain o . ‘ J ®
Type SuppressUncertain \Jype  xsdhoolean
fpartyEverdlnformation
\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.6.3.4.6 for details. system on the target trade.
This is used to correlate the Suppress Uncertain
request to the trade submitted by counterparty.
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Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “SuppressUncertain”-typed
element)
2 / 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 counterparty's trade will
reappear in the Participant Uncertain Unlink Report.
Remarks: The linking status of counterparty's trade
will NOT be affected by this event request.
3 / tr:party EventInformation PartyEventInformation. A structure for storing event specific information for | 1..1
Refer to section A.6.3.4.7 for | a trade 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

f_'® 0 attributes

tradeHeader

Type TradeHeader
product 1®
2

0.4 othcrPartyPayrient
Type Payment

0.4 brokerPartyReference
trade o ®
Type Trade Type PartyReference‘
© ga CalculstionAgent.model
P
calculationAgent

Type CalculationAgent ‘

calculationAgentBusinessCernter |

Type BusinessCenter

. 0.2 deierminingParty

Type PartyReference

harne; Determination.Agent ®
Type FartyReference |
0.2 hedgingParty

Type PartyReference ‘

collateral
Type Collateral |

documentation

Type Documentation |

governinglaw

Tyme GoverningLaww

allccations

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

0.
tradeHeader E! =

S [] TradeHeader

patty Tradeldertifisr J@

party Tradelnformation J@

tradelate |2
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 A.8 for the detail of a typical usage of partyTradelnformation blocks.

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

/relatedParty /role equals to

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

Clearing /triclearing /intentToClear

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

Clearing Broker / /relatedParty / partyReference /relatedParty / partyReference

Counterparty Clearing

Broker with coding scheme of with coding scheme of

/relatedParty/role equals to

“ClearingBroker” “ClearingFirm”
Settlement Agent of Trade | /tr:settlementAgent /relatedParty / partyReference
Party / Settlement Agent
of Counter Trade Party with coding scheme of
/relatedParty/role equals to
“SettlementAgent”
Submission Timestamp /tr:tradeProcessingTimestamps/tr:submi | /timestamps/submittedForClearing
for Clearing ssionTimestampForClearing
Clearing Timestamp /tr:tradeProcessingTimestamps/tr:cleari | /timestamps/cleared
ngTimestamp
Collateralized /tr:collateralizationType / collateralizationType
Verification Type /tr:verificationMethod / verificationMethod
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[S] [:] fpml:Party Tradelnformation (extension base)

@ Ea PartyAndaccourtReferences.model

partyReference |®
(_. ©

accour-Tcisrence )@

relatedParty |®
reportingrole )@
descristion 1@

ot JO
relatendLzinassUnt |©
relatecterson )@
isé&cco Tt gHedge J@

category )@

trader |@
executionDateTime |®
timestamps |®

interi Tz ~ocate _)@

@ allocsiio Status )@
intertToClear (@

clearir=Siatus )@

collateralizationType |®

collate: 2= ortfolio )@

repeing=edime J@

(B

nonStanazrdTerms )@

endUs=rCxoeption J@

endUserEx eptiorseclaration )@

offMainotPrice |®
laroaSi.2Trade |®

executcn [vpe /j@

[] PartyTradelnformation
Base Type fpml:PartyTradelnformation executon’y2nueType }@

verificationMethod |®
e ek

confirmeticantethod /@
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specialTerms

Type xsd:string |

cleared
Type xsd:boolean |

counterpartyOrigin
Type CourterpartyOrigin ‘

parentOriginator
Type fpmlPartyReference

parentCourterparty
Type fpmlPartyReference |

industrialSector
Type IndustrialSector

clearingExemption

Type xsdboolean |

referenceBranch

Type xsd:string

maintenanceMargin

Type fpml:NonNegativeMoney |

variationtargin

Type fpmlNonMNegativeMoney

priceMotation
Type PriceNotation |
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The element “timestamps” can be further expanded as follows:

® [ ] TradeProcessingTimestamps
?rderE.’.iered ’ 1®
?ublicr, Rupnrted ,)'@

publicrepsit ipdated |®

nonbukkiyPsported |®

nonpunli R=pc Hapdated (@

submittessci Cunfirmation )@

updateds 2y <o firmation j@

timestamps ‘O ©

confirmed |®

v

submittedForClearing |®
updatedFoiCieating |®

cleared |®

allocatio: sZubmitted |®
allocatonsUndated |®
allocationsCombleted /@

timestamp |@

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

priceType

Type xsdnormalizedString
| [] Pricenatation |E=E=

price

Type xsdnormalizedString
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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.

S |:| fpml:Collateral (extension base)
= [] IndependentAmount
(2 ma PayerReceiver.model

payerPartyReference |3
payerAccouaiReference |
#)e

receiverb-rt, Reierence |(®

receiverAcooustGeference |®

@ independentAmount EJ@ © [ ] PaymentDetai

= |:| PaymentBaze (extenzion base)

® attributes

0.
= paymentDetail |2
[ colateral o paymsaitate |

Baze Type fpmlCollateral '9
paymentRule |®
Bo—@e =

paymentAmount |

linkedind denta t
e niedndependentAmoun O=——® [ ] fpmlindependentimount
Type fpmlindependentimount
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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.6.3.4.6 for the parties involved. (1..20)
details.

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

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

trade parties are expected.

They represent the trade information of the trade party and

its counterparty.

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
Confirmation Platform (CP partyld). Please refer to
A.6.3.4.6 for further details.
For the “ClearingOrganization” role, the partyReference
must point to a CCP partyld.
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Field
Reference
Number

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

For the “CounterpartyBeforeCCP Novation”,
“PrimeBroker”, “ExecutingBroker”, “ClearingFirm”, 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.

1222

/tradeHeader/partyTradeInf
ormation/relatedParty

role

Scheme: PartyRole
(xsd:normalizedString(63))

The category of the relationship. The related party
performs the role specified in this field for the base party.
For example, if the role is “ClearingOrganization”, the
related party acts as a clearing platform for the base party.

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

ClearingOrganization

“ClearingOrganization” means the code of the Central
Counterparty through which the trade was, or is intended
to be, cleared.

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

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

ConfirmationPlatform

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

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

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

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

PrimeBroker / ExecutingBroker

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

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

ExecutingAgent / ClearingFirm

“ExecutingAgent” / “ClearingFirm” indicates whether the
trade party is an execution agent or clearing broker.
Clearing Broker 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.

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

SettlementAgent
“SettlementAgent” indicates whether the trade party is a

settlement agent. Party acting as this role can be a party
other than the two trading parties.
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
*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/partyTradeInf | @partyRoleScheme xsd:anyURI A type describing a role played by a party in one or more Opt.
ormation/relatedParty/role transactions. Examples include roles such as clearing
broker, executing broker, prime broker, confirmation
service provider, etc. This can be extended to provide
custom roles.
Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www .hkicl.com.hk/scheme/hktr/ party-role
123 /tradeHeader/partyTradelnf | unit Scheme: Unit Identifies the location of the trading desk responsible for 0.1
ormation (xsd:normalizedString(63)) the decision of entering into the transaction. Please refer to
Supplementary Reporting Instructions for detailed
requirement.
/tradeHeader/partyTradelnf | @unitScheme xsd:anyURI A type describing the unit. Opt.
ormation/unit
Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www .hkicl.com.hk/scheme/hktr/unit
124 /tradeHeader/ partyTradelnf | trader Scheme: Trader Identifies the person or persons who assumed the role of 0.1
ormation (xsd:normalizedString(63)) trader for this trade.
/tradeHeader/partyTradelnf | @traderScheme xsd:anyURI A type describing the trader. Opt.
ormation/ trader
Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/trader
125 /tradeHeader/partyTradelnf | executionDateTime xsd:dateTime The time and date when the trade was executed as in 0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
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/partyTradeInf | timestamps - Allows timing information about a trade to be recorded. 0.1
ormation
126.1 /tradeHeader/partyTradelnf | confirmed xsd:dateTime The time and date when the trade was submitted to a 0.1
ormation/timestamps clearing organization as in Coordinated Universal Time
(UTC) of Hong Kong zone (UTC+8:00).
1.2.6.2 /tradeHeader/partyTradeInf | submittedForClearing xsd:dateTime The time and date when the trade was submitted to a 0.1
ormation/timestamps clearing organization as in Coordinated Universal Time
(UTC) of Hong Kong zone (UTC+8:00).
12.6.3 /tradeHeader/partyTradelnf | cleared xsd:dateTime The time and date when the trade was cleared through a 0.1
ormation/timestamps clearing organization as in Coordinated Universal Time
(UTC) of Hong Kong zone (UTC+8:00).
127 /tradeHeader/partyTradelnf | intentToClear xsd:boolean 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
“ClearingOrganization” must be defined in the
relatedParty field group. Please refer to the section for
detail.
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
1.2.8 /tradeHeader/partyTradelnf | collateralizationType Scheme: Indication of whether the contract is collateralized and 0.1
ormation CollateralizationType how.
(xsd:normalizedString(255))
/tradeHeader/partyTradeInf | @collateralizationTypeS | xsd:anyURI A type describing the collateralization type. Opt.
ormation/collateralizationTy | cheme
pe Simply ignored by HKTR-R system. Always use the
default value: http:/ /www.fpml.org/coding-
scheme/ collateral-type
129 /tradeHeader/partyTradelnf | verificationMethod Scheme: VerificationMethod | Indicates whether the trade data was verified and how. 0.1
ormation (xsd:normalizedString(255))
/tradeHeader/partyTradeInf | @verificationMethodSch | xsd:anyURI A type describing the verification method Opt.
ormation/ verificationMetho | eme
d Simply ignored by HKTR-R system. Always use the
default value: http:/ /www.fpml.org/coding-
scheme/ verification-method
1.2.10 /tradeHeader/partyTradelnf | tr:specialTerms xsd:string(255) The special terms 0.1
ormation
This field is required if specialTermsIndicator is true.
1211 /tradeHeader/partyTradelnf | tr:cleared xsd:boolean An indicator of whether a contract has been cleared at the 0.1
ormation time when the trade is reported.
1.212 /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 Simply ignored by HKTR-R system. Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/counterparty-
origin
1.213 /tradeHeader/partyTradelnf | tr:parentOriginator Reference Parent Originator. 0.1
ormation
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Req.
ormation/ tr;parentOriginato
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)
Number
r
1214 /tradeHeader/partyTradelnf | tr:parentCounterparty Reference Parent Counterparty. 0.1
ormation
/tradeHeader/partyTradelnf | @href xsd:IDREF Reference to a party. Req.
ormation/ tr:parentCounterp
arty
1.215 /tradeHeader/partyTradelnf | trindustrialSector Scheme: IndustrialSector Used to describe whether the trade party is a Corporate or | 1..1*
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/tr:industrialSector | e
Always use the
extended scheme provided by HKICL:
http:/ /www.hkicl.com.hk/scheme/hktr/industrial-sector
1.2.16 /tradeHeader/partyTradelnf | tr:clearingExemption xsd:boolean Indicates whether one or more counterparties to the 0.1
ormation contract transaction exempted from clearing
1.2.17 /tradeHeader/partyTradelnf | tr:referenceBranch 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
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Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number

section A.8 for more information.

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

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

Please refer to Appendix 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

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

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

1.2.19.1 /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

1.219.2 /tradeHeader/partyTradeInf | amount xsd:decimal(20,10) The monetary quantity in currency units. 0.1
ormation/ tr:variationMargin (positive) (1..1)
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Number
/
1.2.20 /tradeHeader/partyTradelnf | tr:priceNotation -- Describes how to interpret the quoted price. 0.1
ormation
1.2.20.1 /tradeHeader/partyTradeInf | 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.
1.2.20.2 /tradeHeader/partyTradeInf | 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-
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.
13 /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”.
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Field
Reference
Number

Field location (Relative to
“Trade” element)

Field name

Data Type

Description

Card.

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

/calculationAgent/ calculatio
nAgentPartyReference

@href

xsd:IDREF

Reference to a party.

Regq.

52

/calculationAgent

calculationAgentParty

Enumerated type:
calculationAgentParty

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

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

0.1

calculationAgentBusines
sCenter

Scheme: BusinessCenter
(xsdmnormalizedString(63))

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

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

0.1

/ calculationAgentBusinessC
enter

@businessCenterScheme

xsd:any URI

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

Opt

/

hedgingParty

Reference

The party referenced is the ISDA Hedging Party that
specified in the related Confirmation as Hedging, or if no
Hedging Party is specified, either party to the Transaction.

0.2

Version 1.4.2

Page 92


http://www.fpml.org/coding-scheme/business-center

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

Appendix A — Trade Submission Through XML Format (Reporting) for FpML 5.5 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference “Trade” element)

Number

This field is ignored in Interest Rates and Foreign Exchange
products.
/hedgingParty @href xsd:IDREF Reference to a party. Regq.

8 / collateral — Defines collateral obligations of a Party 0.1

8.1 /collateral independentAmount - Independent Amount is the initial margin amount 0.1

required.
It can either be a fixed amount or a percentage of the
notional amount.

8.1.1 /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

8.1.3 /collateral/independentAm | paymentDetail - A container element allowing a schedule of payments 0.U
ount associated with the Independent Amount. (0.1)

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

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A fixed payment amount.

81311 /collateral/independentAm | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ount/ paymentDetail / payme (xsd:normalizedString (3)) (1..1)
ntAmount
/collateral/independentAm | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | 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:
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http:/ /www .fpml.org/ext/is04217-2001-08-15
81312 /collateral/independentAm | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
ount/ paymentDetail / payme (1.1)
ntAmount
8.1.3.2 /collateral/independentAm | paymentRule PaymentRule Either 0.1
ount/paymentDetail (PercentageRule) / collateral /independentAmount/ paymentDetail / paymen
tAmount or
/ collateral/independentAmount/ paymentDetail / paymen
tRule
A type defining the calculation rule.
Currently, only type “PercentageRule” is supported for
extension of this field. To do so, one may need to use
“xsi:type=PercentageRule” to cast the type of this element.
Note that PercentageRule is not applicable to FX products.
81321 /collateral/independentAm | paymentPercent xsd:decimal (1,7) A percentage of the notional amount. 1.1
ount/paymentDetail / payme
ntRule A percentage of 5% would be represented as 0.05.
81322 /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
8.2 /collateral trilinkedIndependentA | - The amount of linked collateral. 0.1
mount
821 /collateral/tr:linkedIndepen | payerPartyReference Reference A reference to the party responsible for making the 0.1
dentAmount payments defined by this structure.
/collateral/tr:linkedIndepen | @href xsd:IDREF A reference to a party. Regq.
dentAmount
/payerPartyReference
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823 /collateral / tr:linkedIndepen | paymentDetail - A container element allowing a schedule of payments 0.U
dentAmount associated with the Independent Amount. (0..1)

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

tAmount or

/ collateral /independentAmount/ paymentDetail / paymen
tRule

A fixed payment amount.

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

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

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

82312 /collateral/tr:linkedIndepen | amount xsd:decimal (20,10) The monetary quantity in currency units. 0.1
dentAmount/ paymentDetail (1..1)
/paymentAmount

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

paymentAmount or
/ collateral / tr:linkedIndependentAmount/ paymentDetail /
paymentRule
A type defining the calculation rule.
Note that PercentageRule is not applicable to FX products.
8.2.3.2.1 /collateral/ tr:linkedIndepen | paymentPercent xsd:decimal (1,7) A percentage of the notional amount. 1.1
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dentAmount/paymentDetail
/paymentRule A percentage of 5% would be represented as 0.05.
82322 /collateral/ tr:linkedIndepen | 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
9 / documentation - Defines the definitions that govern the document and 0.1
should include the year and type of definitions referenced,
along with any relevant documentation (such as master
agreement) and the date it was signed.
9.1 /documentation masterAgreement - The agreement executed between the parties and intended | 0..1
to govern all OTC derivatives transactions between those
parties.
9.11 /documentation/masterAgr | masterAgreementType | Scheme: The agreement executed between the parties and intended | 0..1
eement MasterAgreementType to govern product-specific derivatives transactions (1.1)
(xsd:normalizedString(63)) between those parties.
/documentation/masterAgr | @masterAgreementTyp | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
eement/masterAgreementTy | eScheme default value:
pe http:/ /www.fpml.org/coding-scheme/ master-agreement-
type
912 /documentation/masterAgr | masterAgreementVersio | Scheme: The version of the master agreement. 0.1
eement n MasterAgreementVersion
(xsdnormalizedString(63))
/documentation/masterAgr | @masterAgreementVers | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
eement/masterAgreementVe | ionScheme default value:
rsion http:/ /www.fpml.org/coding-scheme/ master-agreement-
version
913 /documentation/masterAgr | masterAgreementDate xsd:date The date on which the master agreement was signed. 0.1
eement
94 /documentation contractualDefinitions Scheme: The definitions such as those published by ISDA that will 0.U
ContractualDefinitions define the terms of the trade. (0..5)
(xsd:normalizedString(63))
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9.5 /documentation trrmasterSupplementDat | xsd:date The date on which the master supplement was signed. 0.1
e
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A.6.3 Reporting - Products

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

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

Fixed/OIS

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

SVEL
CH
Type =wap

[ Swap
S
Baze Type | Product

3 [] Product (extension base)

———®

attributes

(@)o

0.oa

0.2

(o) g Productmodel

primaryAssetClazs |®
seconrsryAe=etClazs (B
product Type @
productld |
aszeiCiazs |3

embeddedTslion Type |

swapStream

Type

IrtereztRate=tream

eatly TerminationProvizion

Type EarlyTerminationProvision

cancelableProvision

Type CancelableProvision

extendleProvision

Type

cxtendibleFiovizion

adultinnalPayment

Tvps

Paymert

addiuoralTerms

Type

® Supsttion Group

SwvapadditionalTerms
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For the “swapStream” element in “Swap” element, it can be further expanded as

follows:

swapstream
Type InterestRateStream

[ InterestRateStream

Baze Type  Leg

3 [] Leg(extension base)

@

E’

attributes

2 Bm PayerReceiver model

payerPartyReference |3

payerfccountFeterence |3

receiverPartyReference |3

receivertscountReterence |3

calculationPeriodDates

Type CalculationPeriodDates

paymertDates
Type PaymentDates

rezatDates

Tvpe ResetCates

calculationPeriodAmount

Type CalculationPeriodfmount

stubCalculstionPeriod & ount

Tvpe  StubCalculationPerouAmaurnt

principaExchangsz

Tvps  PrincipalExcnanoes

cazhflovws

Type  Cashflowes

zettlementProvision

Type SettlementProvision

formula

Type  Formula

Version 1.4.2

Page 100



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide

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

Confidential

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

expanded as:

calculstionPeriodDates

Type CalculstionPeriodDates

= [ CalculstionPeriodDstes

I,-ﬂ'—@ attributes
-
effectivelate
| Tvpe  AdustableDate
f
relativeCifectiveDate
| Tvpe  AdustedRelativeDatenifset

Kterminatiu:unDate ]

IE @[J‘fpe AdiustableDate

i relative Terminationate
Twac  RelativeDatecifet

calculsnorPetiodDates A diustment s

Type  SusinessDay&djustients

firsiPeriod=tatDare
Tvpz  AdjustableDate

firstRzoularPeriodStsitbate
Type  xaddate

firstloroundingPeriodEnulate
Type  =xzd date
lastegularPerindCndDate

@
Type  xsddate

stubFerindType
Tvpz  StubPeriod TypeEnum

calculaticnPrtiodF renusngy

Twp=2  CalculationPeriodrreguancy

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

T (] attributes

paymertDates
Type PaymentDates

-
calculationPatindDatesRefercnce

k_T*\-'FJF- CuiculatiDnPeriDdDate;«;H:ference]

reseilctesReferencs ]

\T'-.fpe resetDatesReiar=nce

valuationDatesReferenice

L Tvpe  YaluationDatesRoierence

Jo

paymentFreguency

Type Freguency

fir stPaymertCate

TvEe

lastRegularPavmcitoate
xad date

Tves

wadaate

@

payakEtiveTo

Twpe

PayRelativeTcEnum

payrentDays_fizet

TvEe

Offzet

paymenlbatesAdjustmonts

Type

BusinezsDayAdiuztments

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

expanded as:
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@ [ CalculationPeriodmourt

@ [ calculation

calculationPeriodAmount

@9-

Type CalculstionPeriodAmount

knose nAmount S sl ®
Twne  AmountSciedule

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

calculation
J—@ ®
Type Calculstion

notionalSchedule
Type Motional
fxLinkediationalSchedule ®
Type  FaiinkedrotionalS chedule

currenthrtions
@
Type  Monaw
O

nctionalSchezule

Twme  Motunal

fixedRateSchedule
Type  Schedule

futir & mluehotionsl

Tybe  Futured'zsiuemount

rateCalculation
Type Rate
Abstract  true

dayCountFraction

Twne  DayCounraction

disLzunting

Twpe  Discourting

compuurdingiethod
Type  Compoundingmi=thadEnum

above can be substituted by the
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3 [] FloatingRateCalculation
S |:| FloatingRate (extension base)

3 [] Rate (extension base)

(-—'—'—'—*@ attributes
(2 §m FlostingRateinde: model

floatingRatelnde: |

indexTenor &

floatingRatemuttiplierSchedule |

@ 0..e0 spreadSchedule |®
rete 'rcatmert |3
0..00 capha=Shedule |®
[fluatingﬁatet;alculatiun J floorkateSrhedule 1@
Type  FloatingRateCalculation
initi=\Sate |

finalRst=Sounding |

@o

averagingtethod |(E)

negativeinters 2t 2aie reatment |13

@ Substition Group
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Below are the detailed elements descriptions for the “swap” element.

Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A classification of the most important risk class of the trade.
FpML defines a simple asset class categorization using a
coding scheme.

0.1
(1.1)

/primaryAssetClass

@assetClassScheme

xsd:anyURI

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

Opt.

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

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

0.U
(1.1)

/productType

@productTypeScheme

xsd:anyURI

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

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

Opt.

productld

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)

/productld

@productldScheme

xsd:anyURI

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

product-identifier

To specify the product ID type “ISDA”, one may use the

Opt.
(Req)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/isda-product-
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / swapStream - The swap streams. 0.0
(2.2
41 /swapStream payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
This field is mandatory for Interest Rate Swap.
/swapStream/ payerPartyRe | @href xsd:IDREF A reference to a party. Regq.
ference
4.2 /swapStream receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for Interest Rate Swap.
/swapStream/receiverParty | @href xsd:IDREF A reference to a party. Req.
Reference
43 /swapStream calculationPeriodDates | --- The calculation periods dates schedule. 0.1
(1.1
431 /swapStream/ calculationPer | effectiveDate AdjustableDate (Refer to The first day of the term of the trade. This day may be subject | 0..1
iodDates section A.6.3.4.1 for details). | to adjustment in accordance with a business day convention. | (1..1)
432 /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.6.3.4.1 for details). | to adjustment in accordance with a business day convention. | (1..1)
44 /swapStream paymentDates - The payment dates schedule. 0.1
441 /swapStream/paymentDate | paymentFrequency Frequency The frequency at which regular payment dates occur. If the 0.1
s (Refer to section A.6.3.1.10.1 | payment frequency is equal to the frequency defined in the
for details). 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
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Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

calculation period will contribute to the payment amount. A
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

45

/swapStream

calculationPeriod Amou
nt

The calculation period amount parameters.

451

/swapStream/ calculationPer
iod Amount

calculation

The parameters used in the calculation of fixed or floating
rate calculation period amounts.

4511

/swapStream/ calculationPer
iod Amount/ calculation

notionalSchedule

Notional
(Refer to section A.6.3.1.10.2
for details).

The notional amount or notional amount schedule.

4512

/swapStream/ calculationPer
iod Amount/ calculation

fixedRateSchedule

Schedule
(Refer to section A.6.3.1.10.3
for details).

Either

/swapStream/ calculationPeriod Amount/ calculation/fixedR
ateSchedule or

/swapStream/ calculationPeriod Amount/ calculation/rateCa
Iculation

The fixed rate or fixed rate schedule expressed as explicit
fixed rates and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in calculationPeriodDatesAdjustments.

4513

/swapStream/ calculationPer
iod Amount/ calculation

rateCalculation

Either

/swapStream/ calculationPeriod Amount/ calculation/fixedR
ateSchedule or

/swapStream/ calculationPeriod Amount/ calculation/rateCa
Iculation

" /swapStream/ calculationPeriod Amount/ calculation/rateC
alculation" (or its substitute).

(L.1)
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Number
This element is the head of a substitution group. Itis
substituted by the floatingRateCalculation element for
standard Floating Rate legs, or inflationRateCalculation
element for Inflation Rate leg.
451.3a /swapStream/ calculationPer | floatingRateCalculation | --- A floating rate calculation definition. 1.1
iod Amount/ calculation
This element is a substitution of element ‘rateCalculation’ for
standard Floating Rate legs.
451.3a.1 /swapStream/ calculationPer | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option, i.e. the floating rate index. 0.1
iod Amount/ calculation/floa (xsd:normalizedString (63))
tingRateCalculation This field is mandatory for Interest Rate Swap.
/swapStream/ calculationPer | @floatingRateIndexSche | xsd:anyURI Always use the default value: | Opt.
iodAmount/ calculation/floa | me http:/ /www.fpml.org/coding-scheme/ floating-rate-index
tingRateCalculation/floating
Ratelndex This is required for Interest Rate Swap.
451.3a.2 /swapStream/ calculationPer | indexTenor Period The ISDA Designated Maturity, i.e. the tenor of the floating 0.1
iod Amount/ calculation/floa (Refer to section A.6.3.1.10.6 | rate.
tingRateCalculation for details).
This is required for floating leg of the Interest Rate Swap
(except OIS).
451.3a.3 /swapStream/ calculationPer | floatingRateMultiplierSc | Schedule A rate multiplier or multiplier schedule to apply to the 0.1
iodAmount/calculation/floa | hedule (Refer to section A.6.3.1.10.3 | floating rate. A multiplier schedule is expressed as explicit
tingRateCalculation for details). multipliers and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in the
calculationPeriodDatesAdjustments. The multiplier can be a
positive or negative decimal.
451.3a4 /swapStream/ calculationPer | spreadSchedule SpreadSchedule The ISDA Spread expressed as explicit spread. The spreadis | 0..U
iodAmount/ calculation/floa (Refer to section A.6.3.1.104 | a per annum rate, expressed as a decimal. For purposes of 0..1)
tingRateCalculation for details). determining a calculation period amount, if positive the
spread will be added to the floating rate and if negative the
spread will be subtracted from the floating rate. A positive 10
basis point (0.1%) spread would be represented as 0.001.
This field is mandatory for Interest Rate Swap.
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Reference | /trade/product)
Number
4.6 /swapStream settlementProvision SettlementProvision A provision that allows the specification of settlement terms, | 0..1
(Refer to section A.6.3.1.7 for | occurring when the settlement currency is different to the
details). notional currency of the trade.
5 / earlyTerminationProvisi | EarlyTerminationProvision | Parameters specifying provisions relating to the optionaland | 0..1
on (Refer to section A.6.3.1.8 for | mandatory early termination of a swap transaction.
details).
6 / cancelableProvision CancelableProvision A provision that allows the specification of an embedded 0.1
(Refer to section A.6.3.1.9 for | option within a swap giving the buyer of the option the right
details). to terminate the swap, in whole or in part, on the early
termination date.
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A6.3.1.2

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

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

= [ Legextension base)
I,ﬂ'i@ aftributes

=) @m PaverReceiver model

payerPartyReference |3
payeras cuireterence |3

‘3’

SaARStream receiveraroouriReference |3
Type InterestRateStream

receiverPartyReference |3

calculationPetiodDates

Type CalculationPeriodDates

paymentDates
Type PaymentDates

rezetDates

Tvpe ReseiDAates
| . o calculationPeriod Amount
Type CalculationPeriod2mount

stubCalculationPeriod Amouni

Type SiubCalculstionPerioc Smount

principalExchanges

Type PrincipalExchanges

caznflovws

Tyka  Cashilcws

settlementProvision

Type ZettlementProvizion

formula

Twae  Formula

The “principalExchanges” element in the ‘“swapStream” element can be
expanded as:
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& [ PrincipalExchanges

] attributes

principalExchanges
= inttialExchange |

Type PrincipalExchanges
Eﬁ finalExchange |

intermedisteExchanges  |&
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Below are the detailed elements descriptions for the “principalExchanges” element.

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

Reference | /trade/swap)

Number

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

or final exchanges of principal should occur.

1.1 /swapStream/ principalExch | initialExchange xsd:boolean A true/false flag to indicate whether there is an initial 0.1
anges exchange of principal on the effective date.

1.2 /swapStream/ principalExch | finalExchange xsd:boolean A true/false flag to indicate whether there is a final exchange | 0..1
anges of principal on the termination date.

13 /swapStream/ principalExch | intermediateExchange xsd:boolean A true/false flag to indicate whether there are intermediate or | 0..1
anges interim exchanges of principal during the term of the swap.
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A.6.3.1.3 Reporting - Interest Rate Swap — Inflation

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

= [] FloatingRateralculstion (extension base)
= D FloatingRate (extension base)

3 [ Rate (extension base)

@ @ attributes
2 mam FlostingRatelindes.model

floatingRatelndex |

indezxTenar )&

flostingRatetultiplierSchedul: |2
spresdSchaduls |®
rateTreziment |E
capRAeSohrdule 3
floorReizConedule |
intici=ate @

finalRateronnding |
averaciigrethod |3

regativertoresiRzteTreatmert |2

inflationFateCalculation inflationLag
Type  InflationRateCalculation Type Offzet
indexSource

Type RateSourcePage

mainPublicatian

Type MainPublication

interpalationhethod
Type Interpolationhethodd

initialindexLewvel

Type xsd.decimal

fallbackBondAngicable

Twne  xadboalesn

® Sukstiuticn Groug
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The “inflationLag” element in the “inflationRateCalculation” element can be
expanded as:

© [ oOffset
&[] Period (extension base)

(] attributes

Q

inflationLag ®
eriod
Type Offzet p_/l
dayType |
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Below are the detailed elements descriptions for the “inflationRateCalculation” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
34.1.3b /swapStream/ calculationPer | inflationRateCalculation | --- An inflation rate calculation definition. 1.1
iod Amount/ calculation
This element is a substitution of element ‘rateCalculation’ for
Inflation Rate legs.
34.1.3b.1 /swapStream/ calculationPer | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Inflation Rate Option, i.e. the inflation index 0.1
iod Amount/ calculation/infl (xsd:normalizedString (63)) | description.
ationRateCalculation
This field is mandatory for Inflation.
/swapStream/ calculationPer | @floatingRateIndexSche | xsd:anyURI It must be following code scheme for inflation rate leg. Opt.
iodAmount/calculation/infl | me
oatingRateCalculation/floati http:/ /www.fpml.org/coding-scheme/inflation-index-
ngRateIndex description
This is required for Inflation.
34.1.3b.2 /swapStream/ calculationPer | indexTenor Period The ISDA Designated Maturity, i.e. the tenor of the floating 0.1
iod Amount/ calculation/infl (Refer to section A.6.3.1.10.6 | rate.
ationRateCalculation for details).
This field is mandatory for Inflation.
34.1.3b.3 /swapStream/ calculationPer | floatingRateMultiplierSc | Schedule A rate multiplier or multiplier schedule to apply to the 0.1
iodAmount/calculation/infl | hedule (Refer to section A.6.3.1.10.3 | floating rate. A multiplier schedule is expressed as explicit
ationRateCalculation for details). multipliers and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in the
calculationPeriodDatesAdjustments. The multiplier can be a
positive or negative decimal.
34.1.3b4 /swapStream/ calculationPer | spreadSchedule SpreadSchedule The ISDA Spread expressed as explicit spread. The spreadis | 0..U
iod Amount/ calculation/infl (Refer to section A.6.3.1.10.4 | a per annum rate, expressed as a decimal. For purposes of 0.1)
ationRateCalculation for details). determining a calculation period amount, if positive the
spread will be added to the floating rate and if negative the
spread will be subtracted from the floating rate. A positive 10
basis point (0.1%) spread would be represented as 0.001.
This field is mandatory for Inflation.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
3.4.1.3b.5 /swapStream/ calculationPer | inflationLag - An offsetting period from the payment date which 0.1
iod Amount/ calculation/infl determines the reference period for which the inflation index
ationRateCalculation is onserved.
341.3b.51 | /swapStream/calculationPer | periodMultiplier xsd:integer(3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
iod Amount/ calculation/infl can be used when specifying an offset relative to another
ationRateCalculation/inflatio date, e.g. -2 days.
nlLag
This field is required if element “period’ exists.
3413b.52 | /swapStream/calculationPer | period Enumerated type: period A time period, e.g. a day, week, month or year of the stream. | 0..1
iod Amount/ calculation/infl If the periodMultiplier value is 0 (zero) then period must
ationRateCalculation/inflatio contain the value D (day).
nlLag
This field is required if element ‘periodMultiplier’ exists.
34.13b53 | /swapStream/calculationPer | dayType Enumerated type: dayType | In the case of an offset specified as a number of days, this 0.1
iodAmount/ calculation/infl element defines whether consideration is given as to whether
ationRateCalculation/inflatio a day is a good business day or not. If a day type of business
nlLag 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.
34.1.3b.6 /swapStream/ calculationPer | indexSource Scheme: The reference source such as Reuters or Bloomberg,. 0.1
iodAmount/ calculation/infl InflationIndexSource
ationRateCalculation/inflatio (xsdmormalizedString (15))
nLag
/swapStream/calculationPer | @rateSourcePageSchem | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
iodAmount/calculation/infl | e value:
ationRateCalculation/inflatio http:/ /www .fpml.org/coding-scheme/inflation-index-
nLag/indexSource source
34.1.3b.7 /swapStream/ calculationPer | mainPublication Scheme: The current main publication source such as relevant web site | 0..1
iod Amount/calculation/infl InflationMainPublication or a government body.
ationRateCalculation (xsd:normalizedString (10))
/swapStream/ calculationPer | @mainPublicationSchem | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
iodAmount/calculation/infl | e value:
ationRateCalculation/mainP http:/ /www.fpml.org/coding-scheme/ inflation-main-
ublication publication
3.41.3b.8 /swapStream/ calculationPer | interpolationMethod Scheme: The method used when calculating the Inflation Index Level | 0..1
iod Amount/ calculation/infl InterpolationMethod from multiple points - the most common is Linear.
ationRateCalculation (xsd:normalizedString (15))
/swapStream/ calculationPer | @interpolationMethodSc | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
iodAmount/calculation/infl | heme value:
ationRateCalculation/interp http:/ /www.fpml.org/coding-scheme/ interpolation-method
olationMethod
3.4.1.3b.9 /swapStream/ calculationPer | initiallndexLevel xsd:decimal(20,10) Initial known index level for the first calculation period. 0.1
iod Amount/ calculation/infl
ationRateCalculation
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A.6.3.1.4 Reporting - Interest Rate Swap — Swaption
A simplified representation of selected FpML elements for the “Swaption”

element is briefly illustrated as follows:

[ Swaption
(S
Baze Type | Product

© [ Product (extension base)

f—'—‘—‘@) attributes

@ gm Product model

primary AzsetClass (&
seconda ;b =eClass |®
procductType |@®
@e
-]
procuctid 1@
assdtiass |®

0.2
embedo- 45, ionType  |®

2 B BuyerSeler modsl

buyerPartyReference (@
BuyerACh Junir = Ter ence @
—&e

zellerPartyReference ®

sellerferrumitarerence |®

0..ea | premium

Type  Paymert

optionType

- @
syvaption o Type SwaptionTypeEnum
Type  Sweaption

exercize ()
2

exerciz=Procedurs

Twee  ExerciseProcecire

. = calculationdgert

Tvpe  Calculationsgent

cashSettlement
Type CashSettlement

physicalSettiement
Type SwaptionPhysicalSettlement

syaptionStracddle

Type =zdboolean

sy aeionsdustedbates
Type  SwaptionAdjusiedDstes

SER

Type Swwap

® Sukbstnuicn Group
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The “exercise” element in the “swaption” element can be substituted as one of the
following 3 “exercise extensions”:

3 [] Exercize

] aftributes

= substitutions

gy (ammerEs )o
1 bermudaExercize | @

F 3
europeanExercize |

The “americanExercise” element in the “exercise” element can be expanded as:
© [] AmericanExercize

= |:| Exercize (extenszion baze)

r—-—-—*@ aftributes
commencemertDate |
expirationate |&
relevartUnderlyingDste |&

eatliesimxoroeiseTime |
smericanExercize || .E)

latestEr2roiz=Time |3

expiratianTime |
muttipleExercise |3

exerciz=Fze~chedule |
@ Subsitution Group

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

&) |:| Exercize (extension basze)

(-—'—'—'G} aftribtes
bermudaExerciselates |
relevartUnderlyingCste |3
eatliestExcrizaTime |3

B". = latestExarsiseTime |

Expirator T (5

multipleExercise |

exercis=FoeScheduls |
® Sukstiiuticn Group

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

= |:| Exercize (extension base)

{——'—'—*G} attributes

expirationDate |3
relevartUnderlyingCste |3

eatliestFxorci=aTime |(&)

Eamemm)ol | (@)o

expirationTime 13
patislExercize |3

exersizeFes |3
® Subzttution Group

The “multipleExercise” element in the “exercise” element can be expanded as:
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&[] MutipleExercize
O g PattislExercize model

notioraSsierence |3

@ o integralbutiplesmaourt &
minimurmtational &mount j ]
muttipleExercise Bﬂ 2 I minimumsk iher ot Ootians j @
IE mEimumMationalAmount J x
maximumiaLeskorGiOptions )@

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

& [ PattislExercize
D) Ba PattislExercize mocel

noticraieTerence |3

irt Ihduittiple 2, rit
pattialExercize Ej E:l. () Integraldutiple Amou O]
IE @c minirmmi ctionalAmourt J ]

minimuminLesEs rOioptions j ]
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Below are the detailed elements descriptions for the “Swaption” element.

Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A classification of the most important risk class of the trade.
FpML defines a simple asset class categorization using a
coding scheme.

0.1
(1.1)

11

/primaryAssetClass

@assetClassScheme

xsd:anyURI

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

Opt.

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

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

0.U
(1.1)

21

/productType

@productTypeScheme

xsd:anyURI

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

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

Opt.

productld

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)

/productld

@productldScheme

xsd:anyURI

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

product-identifier

To specify the product ID type “ISDA”, one may use the

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

Number

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

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

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

4 / buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays for | 0..1
this instrument and receives the rights defined by it.

This field is mandatory for Swaption.

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

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

This field is mandatory for Swaption.

/sellerPartyReference @href xsd:IDREF The reference to a party. Req
6 / premium Payment The option premium amount payable by buyer to seller on 0.U
(Refer to section A.6.3.1.10.9 | the specified payment date. 0..1)
for details).
7 / optionType Enumerated type: The type of option transaction. From a usage standpoint, 0.1
swaptionType put/call is the default option type, while payer/receiver (1.1)

indicator is used for options index credit default swaps,
consistently with the industry practice. Straddle is used for
the case of straddle strategy that combines a call and a put
with the same strike. This element is needed for transparency
reporting because the counterparties are not available, and is
made available in other views for convenience; it is not
intended to be used for confirmation processing. If the
swaption straddle indicator is provided, this must not be in
conflict with that indicator.

8 / exercise - A placeholder for the actual option exercise definitions. 0.1
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Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

"/exercise" (or its substitute).

This element is the head of a substitution group. Itis
substituted by the americanExercise element for American
exercise style, or bermudaExercise element for Bermuda
exercise style, or europeanExercise for European exercise

style.

8a

americanExercise

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

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

8a.l

/americanExercise

commencementDate

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

The first day of the exercise period for an American style
option.

This field is mandatory for Swaption.

0.1

8a.2

/americanExercise

expirationDate

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

The last day within an exercise period for an American style
option. For a European style option it is the only day within
the exercise period.

This field is mandatory for Swaption.

0.1

8a.3

/americanExercise

relevantUnderlyingDate

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

Dates on the underlying set by the exercise of the option (i.e.
the termination date on the swap).

0.1

8a4

/americanExercise

multipleExercise

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

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

Description

Card.

8a4.1 /americanExercise/multiple | integralMultipleAmount | xsd:decimal(20,10)
Exercise

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

0.1

8a.4.2 /americanExercise/multiple | minimumNotionalAmo | xsd:decimal(20,10)
Exercise unt

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

0.1

8a.4.3 /americanExercise/multiple | maximumNotionalAmo | xsd:decimal(20,10)
Exercise unt

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

0.1

8b / bermudaExercise -

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

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

8b.1 /bermudaExercise bermudaExerciseDates | AdjustableOrRelativeDates
(Refer to section A.6.3.4.4 for
details).

The dates define the Bermuda option exercise dates and the
expiration date. The last specified date is assumed to be the
expiration date. The dates can either be specified as a series of
explicit dates and associated adjustments or as a series of
dates defined relative to another schedule of dates, for
example, the calculation period start dates. Where a relative
series of dates are defined the first and last possible exercise
dates can be separately specified.

This field is mandatory for Swaption.

0.1

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

The date on the underlying set by the exercise of an option.
What this date is depends on the option (e.g. in a swaption it
is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).

0.1

8b.3 /bermudaExercise multipleExercise -

As defined in the 2000 ISDA Definitions, Section 12.4.
Multiple Exercise, the buyer of the option has the right to
exercise all or less than all the unexercised notional amount of
the underlying swap on one or more days in the exercise
period, but on any such day may not exercise less than the

0.1
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Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

minimum notional amount or more that the maximum
notional amount, and if an integral multiple amount is
specified, the notional amount exercised must be equal to, or
be an intergral multiple of, the integral multiple amount.

8b.3.1

/bermudaExercise/ multiple
Exercise

integralMultipleAmount

xsd:decimal(20,10)

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

0.1

8b.3.2

/bermudaExercise/ multiple
Exercise

minimumNotional Amo
unt

xsd:decimal(20,10)

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

0.1

8b.3.3

/bermudaExercise/ multiple
Exercise

maximumNotional Amo
unt

xsd:decimal(20,10)

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

0.1

8c

/

europeanExercise

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

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

8c.1

/europeanExercise

expirationDate

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

The last day within an exercise period for an American style
option. For a European style option it is the only day within
the exercise period.

This field is mandatory for Swaption.

0.1

8c.2

/europeanExercise

relevantUnderlyingDate

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

The date on the underlying set by the exercise of an option.
What this date is depends on the option (e.g. in a swaption it
is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).

0.1

8c.3

/ europeanExercise

partialExercise

As defined in the 2000 ISDA Definitions, Section 12.3. Partial
Exercise, the buyer of the option has the right to exercise all or
less than all the notional amount of the underlying swap on
the expiration date, but may not exercise less than the
minimum notional amount, and if an integral multiple
amount is specified, the notional amount exercised must be

0.1

Version 1.4.2

Page 128




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

Appendix A — Trade Submission Through XML Format (Reporting) for FpML 5.5 Confidential
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
equal to, or be an integral multiple of, the integral multiple
amount.
8c.3.1 /europeanExercise/partialE | integralMultipleAmount | xsd:decimal(20,10) If buyer has the right to exercise less than the full amounton | 0..1
xercise the European exercise date, the exercised amount must be an
integral multiple of this value
8c3.2 /europeanExercise/partialE | minimumNotionalAmo | xsd:decimal(20,10) If buyer has the right to exercise less than the full amounton | 0..1
xercise unt the European exercise date, the exercised amount must be at
least this value
9 / cashSettlement -— Eithor /cashSettlement or /physicalSettlement. 0.1

If specified, this means that cash settlement is applicable to
the transaction and defines the parameters associated with
the cash settlement procedure. If not specified, then physical
settlement is applicable.

10 / physicalSettlement -— Eithor /cashSettlement or /physicalSettlement. 0.1
If specified, this defines physical settlement terms which
apply to the transaction.
11 / swaptionStraddle xsd:boolean Whether the option is a swaption or a swaption straddle. 0.1
12 / swap Swap (Refer to section A type defining swap streams and additional payments 0.1
A.6.3.1 for details). between the principal parties involved in the swap.
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A.6.3.1.5 Reporting - Interest Rate — Floor & Cap

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

[ capFloar
Basze Type  Product

&[] Procuct (extension base)

T 11 ] attributes

=) pm Productmodel

primary &zsetClazs |&
seconna: fLasetClazs |3

productType  |(®

B 0..es

productld |3

assotClass |

0.2
embedieduionType |3

capFloorstream
capFloor @
& Type InterestRateStream
Type CapFloor

0.8 Rremium

Type Payment

0..s aaditionalPaynient

Type Payment

early TerminationProvision

Type EarlyTerminationProvision

B Substiution Group
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For the “capFloorStream” element in “capFloor” element, it can be further
expanded as follows:

[ IrterestRateStream
Baze Type | Leg

= [ Leg (extenzion bagze)

~—TT1@ attributes
2) gm PaverReceiver mocdel

payerPartyReference |&

payerdcoountFeference |3
—&F)o

receiverPartyReference |8

capFloorStream
Type InterestRateStream

receivertocou iPeference (B

calculationPeriodDates

Type CalculstionPeriodDates

paymertDates
Type PaymentDates

resenDates

Twne RezetDaes
\ . o calculationPeriod Amount
Type CalculationPeriodAmaount

stubCalculationPeriod Amnunt

Type StunCalculationPerniod Amount

principsExchanges

Twoe  PrincipalExchanges

caznflovws

Tweoz  Cashflows

zettlementProvision

Type SettlementProvizion

formuia

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

calculationPeriodDates

Type CalculationPeriodDates

——O

O [ calculstionPeriodDates

attributes

(eifectiveDate

k_Tg.-'pe AdjustableDate

Jo

-
relativectizctiveDate

J_‘:.fp& MoustedRelativecataOffa

Jo

fterminatiu:unDate

Jo

IE E"[Jype AdiustableDate

f . . . .
relativeTerminationDaie

Twhe relstiveDateofizet

Jo

calculativnPeriodDatesAdiuatments:

Type CusinessDayldusiment=

firstreriodStatMate
Twne  Adustabielste

firztRegularPetiod=tanDate
Tyne x=ddate

firstCompoundingPeriodEnauate
Type wsddste

lazstRegularPeriodEncuate
Twne xaddate

stubkeriodType
Type  StubPeriodTypeEnum

calcuiationPeriodFreguency:

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

paymertDates
Type PaymentDates

——®

O [] PaymertDates

attributes

paymertFreguency

¢« - )
calculationPatiodDatezRefrrence

&-’pe CalzuistionPeriodDaiesRefere

=7
nCe

resetlsiesReference ]

Tvoe rezetDatesRererznce

lype YauationDatesrieferan

®

Type Freguency

firsthaymentDate

Tyaoe  x=ddate

lastreaularPaymertCiate

Type

w5 date

payRelstiveTo

Type rPayRelative ToEnum

paymertDaysOifzet

Twps

Offzet

paytmerthatesAdjustmerts

Type

SusinessDayAdustinants

fvaluaticur:DatesReferenc:
&
CE
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The “calculationPeriod Amount” element in the “capFloorStream” element can be
expanded as:

@ [ CalculstionPericdmaount

© [ Calculstion
notionalSchecule
Type  Motional

frLinkedrstionalScheduls
Tyre  FrlinkedictionalSchedule

cuirentiotic. sl
@
T Mone,
L —

notiunalsrheaule

Type  Motiona

fixeurateScliedule

Type  Schedus

futuret=luehlotiorzl
'«9 .@ Twes  Futurealussmount
Type Calculstion

rateCalculation
Type Rste
Abstract  true

chayLourtFraction

Tywe  DayCountkraction

calculationPeriodAmaount
— o——(B)o
Type  CalculationPeriodAmount diszounting

Type  Dizcourting

compoundinghethod
Type  CompoundingbicthadEnLm

knovnAmountSshedule ®
Tewe  AmourtScheduls

Page 134

Version 1.4.2



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

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

3 [] FloatingRateCalculation
=) |:| FloastingRate (extension base)
&[] Rate (extension hase)

T T T & attributes

(©) Bm FloatingRateindes model

floatingRatelinde: |3

indexTenor &

floatingRateMuttiplierScheduls &
spreadScheduls |3
rateTreatinent |

capRateSchedule |E

[flnatingRateCalcula‘tiDn

0..ea
= floorRateSchedule |3
Type FlostingRateCalculation

initisFate |

finalRateReonding |
—(@)o

averagnotleinod |

riegstivelnter=stDsieTrestment |3

X Substrutizn Group
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Below are the detailed elements descriptions for the “capFloor” element.

Field
Reference
Number

Field location (Relative to Field name Data Type Description Card.
/[trade/product)

1

/ primaryAssetClass Scheme: AssetClass A classification of the most important risk class of the trade. | 0..1
(xsd:normalizedString(63)) FpML defines a simple asset class categorization using a | (1..1)
coding scheme.

/primaryAssetClass @assetClassScheme xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
value:
http:/ /www.fpml.org/coding-scheme/asset-class

/ productType Scheme: ProductTaxonomy | A classification of the type of product. FpML defines a simple | 0..U
(xsdmnormalizedString (100)) | product categorization using a coding scheme. (1.1)

/productType @productTypeScheme xsd:anyURI Simply ignored by HKTR-R system. To specify standard | Opt.
FpML product type, one may use the following coding
scheme:

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

/ productld xsd:normalizedString(255) A product reference identifier. The product ID is an identifier | 0..U
that describes the key economic characteristics of the trade | (0..1)
type, with the exception of concepts such as size (notional,
quantity, number of units) and price (fixed rate, strike, etc.)
that are negotiated for each transaction. It can be used to hold
identifiers such as the "UPI" (universal product identifier)
required by certain regulatory reporting rules. It can also be
used to hold identifiers of benchmark products or product
templates used by certain trading systems or facilities. FpML
does not define the domain values associated with this
element. Note that the domain values for this element are not
strictly an enumerated list.

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

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

product-identifier

To specify the product ID type “ISDA”, one may use the
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/isda-product-
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / capFloorStream - The cap & floor stream. 0.1
(1.1
41 /capFloorStream payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
This field is mandatory for CapFloor.
/capFloorStream/payerPart | @href xsd:IDREF A reference to a party. Regq.
yReference
4.2 /capFloorStream receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
This field is mandatory for CapFloor.
/capFloorStream/receiverPa | @href xsd:IDREF A reference to a party. Req.
rtyReference
43 /capFloorStream calculationPeriodDates | --- The calculation periods dates schedule. 0.1
(1.1
431 /capFloorStream/calculation | effectiveDate AdjustableDate (Refer to The first day of the term of the trade. This day may be subject | 0..1
PeriodDates section A.6.3.4.1 for details). | to adjustment in accordance with a business day convention. | (1..1)
432 /capFloorStream/ calculation | terminationDate AdjustableDate (Refer to The last day of the term of the trade. This day may be subject | 0..1
PeriodDates section A.6.3.4.1 for details). | to adjustment in accordance with a business day convention. | (1..1)
44 /capFloorStream paymentDates - The payment dates schedule. 0.1
441 /capFloorStream/paymentD | paymentFrequency Frequency The frequency at which regular payment dates occur. If the 0.1
ates (Refer to section A.6.3.1.10.1 | payment frequency is equal to the frequency defined in the
for details). 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
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
calculation period will contribute to the payment amount. A
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
45 /capFloorStream calculationPeriod Amou | --- The calculation period amount parameters. 0.1
nt (1.1)
451 /capFloorStream/ calculation | calculation - The parameters used in the calculation of fixed or floating 1.1
Period Amount rate calculation period amounts.
4511 /capFloorStream/ calculation | notionalSchedule Notional The notional amount or notional amount schedule. 0.1
Period Amount/ calculation (Refer to section A.6.3.1.10.2 (1.1)
for details).
451.2 /capFloorStream/ calculation | rateCalculation -— "/swapStream/ calculationPeriod Amount/calculation/rateC | 0..1
Period Amount/ calculation alculation" (or its substitute). (1..1)
This element is the head of a substitution group. It is
substituted by the floatingRateCalculation element for
standard Floating Rate legs.
4512a /capFloorStream/ calculation | floatingRateCalculation | --- A floating rate calculation definition. 1.1
Period Amount/ calculation
This element is a substitution of element ‘rateCalculation’ for
standard Floating Rate legs.
451.2al1 /capFloorStream/calculation | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option, i.e. the floating rate index. 0.1
Period Amount/ calculation/f (xsd:normalizedString (63))
loatingRateCalculation This field is mandatory for CapFloor.
/capFloorStream/calculation | @floatingRateIndexSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
Period Amount/calculation/f | me value:
loatingRateCalculation/floati http:/ /www.fpml.org/coding-scheme/floating-rate-index
ngRateIndex
This is required for CapFloor.
4.51.2a.2 /capFloorStream/calculation | indexTenor Period The ISDA Designated Maturity, i.e. the tenor of the floating 0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
Period Amount/ calculation/f (Refer to section A.6.3.1.10.6 | rate.
loatingRateCalculation for details).
This field is mandatory for CapFloor.
451.2a3 /capFloorStream/calculation | floatingRateMultiplierSc | Schedule A rate multiplier or multiplier schedule to apply to the 0.1
Period Amount/calculation/f | hedule (Refer to section A.6.3.1.10.3 | floating rate. A multiplier schedule is expressed as explicit
loatingRateCalculation for details). multipliers and dates. In the case of a schedule, the step dates
may be subject to adjustment in accordance with any
adjustments specified in the
calculationPeriodDatesAdjustments. The multiplier can be a
positive or negative decimal.
451.2a4 /capFloorStream/ calculation | spreadSchedule SpreadSchedule The ISDA Spread expressed as explicit spread. The spreadis | 0.U
Period Amount/ calculation/f (Refer to section A.6.3.1.104 | a per annum rate, expressed as a decimal. For purposes of 0..1)
loatingRateCalculation for details). determining a calculation period amount, if positive the
spread will be added to the floating rate and if negative the
spread will be subtracted from the floating rate. A positive 10
basis point (0.1%) spread would be represented as 0.001.
This field is mandatory for CapFloor.
451.2a5 /capFloorStream/ calculation | capRateSchedule StrikeSchedule The cap rate or cap rate schedule, if any, which applies to the | 0.U
Period Amount/ calculation/ f (Refer to section A.6.3.1.10.5 | floating rate. The cap rate (strike) is only required where the 0..1)
loatingRateCalculation for details). floating rate on a swap stream is capped at a certain level. A
cap rate schedule is expressed as explicit cap rates and dates
and the step dates may be subject to adjustment in
accordance with any adjustments specified in
calculationPeriodDatesAdjustments. The cap rate is assumed
to be exclusive of any spread and is a per annum rate,
expressed as a decimal. A cap rate of 5% would be
represented as 0.05.
At least one schedule (either capRateSchedule or
floorRateSchedule) should be provided and they can co-exist.
451.2a.6 /capFloorStream/calculation | floorRateSchedule StrikeSchedule The floor rate or floor rate schedule, if any, which applies to 0.U
Period Amount/ calculation/f (Refer to section A.6.3.1.10.5 | the floating rate. The floor rate (strike) is only required where | (0..1)
loatingRateCalculation for details). the floating rate on a swap stream is floored at a certain strike
level. A floor rate schedule is expressed as explicit floor rates
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)

Number

and dates and the step dates may be subject to adjustment in
accordance with any adjustments specified in
calculationPeriodDatesAdjustments. The floor rate is
assumed to be exclusive of any spread and is a per annum
rate, expressed as a decimal. A floor rate of 5% would be
represented as 0.05.

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

4.6 /capFloorStream settlementProvision SettlementProvision A provision that allows the specification of settlement terms, | 0..1
(Refer to section A.6.3.1.7 for | occurring when the settlement currency is different to the
details). notional currency of the trade.

5 / Premium Payment The option premium amount payable by buyer to seller on 0.U
(Refer to section A.6.3.1.10.9 | the specified payment date. 0..1)
for details).

6 / earlyTerminationProvisi | EarlyTerminationProvision | Parameters specifying provisions relating to the optionaland | 0..1

on (Refer to section A.6.3.1.7 for | mandatory early termination of a swap transaction.
details).
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A.6.3.1.6 Reporting - Interest Rate — FRA

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

[ Fra
@
Baze Type | Product

@ [] Product (extension base)

I,-—'—'—*EI attributes

(&) g Product.model

primaryAssetClass |
second-ry.se=etClazs |(®
productType &
@e
=
productid |
azzetCiass |0

0.2
embedi~2CnionType |

(= Ba BuyerSeler.model

buyerPartyReference |2
buyerArccan.deterence &
/—.@E}

zelerPartyReference |2

selerAcrounieterence |3

adjustedE ffectiveDate
Type RequiredidentifierDate

adjustedTerminationDate

Type x=d.date
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fra

Type Fra

paym=ntDate
Tyne AdjustabicDate

fingtate O ffzet
Type relativeDaeC fizet

dayCountFraction
Type CDayCoumrraction

calcuatianPeriodMumberdibays
Tyoe azdpositiveinteger

notional

Type Money

fxedRate
Type IdentifiedRate

floatingRatelindex
Type FloatingRatelndex

indexTenor
Type Period

fraDizcounting

Type FraDizcountingEnum

adguitinnalPavrrent

Tvoc Payment

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

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

Number

1 / primaryAssetClass Scheme: AssetClass A classification of the most important risk class of the trade. | 0..1

(xsd:normalizedString(63)) FpML defines a simple asset class categorization using a | (1..1)
coding scheme.

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

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

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

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

To specify the product ID type “ISDA”, one may use the
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/isda-product-
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / buyerPartyReference Reference Party receiving floating rate/Party with right to exercise the | 0..1
option.
This field is mandatory for FRA.
/buyerPartyReference @href xsd:IDREF The reference to a party. Req
5 / sellerPartyReference Reference Party paying floating rate/Party with obligation to fulfill the | 0..1
option if exercised (the writer of the option).
This field is mandatory for FRA.
/sellerPartyReference @href xsd:IDREF The reference to a party. Req
6 / adjustedEffectiveDate RequiredldentifierDate The first day of the term of the trade. This day may be subject | 0..1
(xsd:date) to adjustment in accordance with a business day convention. | (1..1)
/adjustedEffectiveDate @id xsd:ID Built-in derived type. ID represents the ID attribute type. The | Req.
base type of ID is NCName.
7 / adjustedTerminationDat | xsd:date The last day of the term of the trade. This day may be subject | 0..1
e to adjustment in accordance with a business day convention. | (1..1)
8 / notional -— The notional amount of the trade. 0.1
(1.1
8.1 /notional currency Scheme: Currency The currency of notional amount. 0.1
(xsd:normalizedString (3)) (1.1)
/mnotional/currency @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
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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
8.2 /notional amount xsd:decimal (20,10) The notional amount. 0.1
(1.1)
9 / fixedRate xsd:decimal (6,12) The fixed interest rate at the start of the deal. 0.1
(1.1)
10 / floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option, i.e. the floating rate index. 0.1
(xsd:normalizedString (63)) (1.1)
/floatingRateIndex @floatingRateIndexSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
me value:

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

This is required for FRA.

11 / indexTenor Period The tenor period of the floating rate used to set floating | 0..1
(Refer to section A.6.3.1.10.6 | values on leg 1. (ISDA term: Designated Maturity.) (1..1)
for details).

12 / fraDiscounting Enumerated type: Specifies whether discounting applies and, if so, what type. 0.1
fraDiscounting
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A.6.3.1.7 Reporting - Interest Rate Swap — Settlement Provision

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

] |:| fpml SettlementPravizion (extension baze)

@)o

settlementCurrency |

nonCeliverableSettliement |5

[ SettlemertPravision
Baze Type  fpmlSettlementProvision

zettlementhethod
Type  Irsettlemerthethod

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

3 [] MonDeliverableSettiement

referenceCurrency

Type Currency

TxhixingDate
Tyrz  FxFixingCate

nonbeliverableSettlement o .Eﬁ TxFiing=cheduls ®
Type MonDeliverableSettlement Typ=  AdustabicDstes

settlementRateCption
Type =ettlementRateOption

priceSourceDisruption

Type Price=ourceDisruption

The “priceSourceDisruption” element in “nonDeliverableSettlement” element can
be expanded as follows:
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(&) |:| PriceSaurceDisraption

o] D FallbackReferencePrice

walustionPostponement

Type “alustionPostponement

0. falbackSettliementRateOption

Type SettlementRateCption

priceSourcelisruption falbackReferencePrice

o——(#)o o——(@)o

Type PriceSourceDisruption Type FalbackReferencePrice

Type Empty

calculationAgentDeterminstion

Type Calculationdgent

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

& [] walustionPostponement
valuationPostponement
Type MaluationPostponemernt

The “calculationAgentDetermination”
element can be expanded as follows:

maximumbDaysOfPostponement

Type xsdpositivelnteger

element in “fallbackReferencePrice”

& [ CalculationAgent

fallbackSurvey aluationPostponenment

calculationAgentDeterminstion
Type CalculationAgent

o—®)

calculationAgentPartyReference j &3]

calu:ulatll?r..f«gﬁntF‘artD (]
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Below are the detailed elements descriptions for the “settlementProvision” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swapStream
Number )
1 / settlementProvision - A provision that allows the specification of settlement terms, | 0..1
occurring when the settlement currency is different to the
notional currency of the trade.
1.1 / settlementProvision settlementCurrency Scheme: Currency The currency that stream settles in (to support swaps that 0.1
(xsd:normalizedString (3)) settle in a currency different from the notional currency).
/settlementProvision/settle | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
mentCurrency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http://www.fpml.org/ext/is04217-2001-08-15
1.2 / settlementProvision nonDeliverableSettleme | --- The specification of the non-deliverable settlement provision. | 0..1
nt
121 /settlementProvision/nonDe | referenceCurrency Scheme: Currency The currency in which the swap stream is denominated. 0.1
liverableSettlement (xsd:normalizedString (3))
/settlementProvision/nonDe | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
liverableSettlement/ referenc a valid currency code as defined by the ISO standard 4217 -
eCurrency Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
122 /settlementProvision/nonDe | settlementRateOption Scheme: The rate source for the conversion to the settlement currency. | 0..1
liverableSettlement SettlementRateOption This source is specified through a scheme that reflects the
(xsd:normalizedString(100)) | terms of the Annex A to the 1998 FX and Currency Option
Definitions.
/settlementProvision/nonDe | @settlementRateOptionS | xsd:anyURI A type defining the settlement rate options through a scheme | Opt.
liverableSettlement/settleme | cheme reflecting the terms of the Annex A to the 1998 FX and
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swapStream

Number )
ntRateOption Currency Option Definitions.

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

http:/ /www.fpml.org/coding-scheme/ settlement-rate-
option

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

1231 /settlementProvision/nonDe | fallbackReferencePrice - The method, prioritzed by the order it is listed in this element, | 0..1
liverableSettlement/ priceSou to get a replacement rate for the disrupted settlement rate
rceDisruption option.

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

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

12312 /settlementProvision/nonDe | fallbackSettlementRateO | Scheme: This settlement rate option will be used in its place. 0.U
liverableSettlement/ priceSou | ption SettlementRateOption (0..5)
rceDisruption/ fallbackRefere (xsdmnormalizedString (100))
ncePrice
/settlementProvision/nonDe | @settlementRateOptionS | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
liverableSettlement/priceSou | cheme value:
rceDisruption/fallbackRefere http:/ /www.fpml.org/coding-scheme/settlement-rate-
ncePrice/ fallbackSettlement option
RateOption

12313 /settlementProvision/nonDe | fallbackSurveyValuation | Empty This block is present if applicable, not present if otherwise. 0.1
liverableSettlement/priceSou | Postponement
rceDisruption/fallbackRefere Request rate quotes from the market.
ncePrice

12314 /settlementProvision/nonDe | calculationAgentDeterm | --- The calculation agent will decide the rate. 0.1
liverableSettlement/priceSou | ination
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swapStream
Number )
rceDisruption/fallbackRefere
ncePrice
123141 /settlementProvision/nonDe | calculationAgentPartyR | Reference A pointer style reference to a party identifier defined 1.U
liverableSettlement/priceSou | eference elsewhere in the document. The party referenced is the ISDA | (1..2)
rceDisruption/fallbackRefere Calculation Agent for the trade. If more than one party is
ncePrice/ calculationAgentD referenced then the parties are assumed to be co-calculation
etermination agents, i.e. they have joint responsibility.
This field is mandatory and must be only one occurance.
/settlementProvision/nonDe | @href xsd:IDREF Reference to a party. Regq.
liverableSettlement/ priceSou
rceDisruption/fallbackRefere
ncePrice/ calculationAgentD
etermination/calculationAge
ntPartyReference
1.3 /settlementProvision tr:settlementMethod Scheme: SettlementMethod | The settlement method. 0.1
(xsd:normalizedString(63))
/settlementProvision/tr:settl | @settlementMethodSche | xsd:anyURI Simply ignored by HKTR-R system. Always use the default | Opt.
ementMethod me value:
http:/ /www.hkicl.com.hk /scheme /hkitr /settlement-method
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A.6.3.1.8 Reporting - Interest Rate Swap — Early Termination Provision

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

(] |:| EarlyTerminationProvision

~—T18 attributes

S B MandatoryEarly Termination.model

mandatoryEarly TerminationCate Tenar
early TerminationProvision B

S}
Type  EarlyTerminationProvizion
S ©

Type  Period

mandataryEarly Termination

Type  MandstoryEatly Terminstion

@—.9 O o OptinnalEarIyTermination.mndelE

optionalCarlv TerminationPs; ameters

Tyke EnercizePeriod

@o—@e

optionalEarly Termination
Type OptionalEarly Terminstion

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

= |:| MandatoryEarly Termination

11 (] attributes

mandatoryEarly TerminationDate
mandataryEarly Termination o Type  AdustableDate

Type MandatoryEarlyTerminstion
caloul=tiontgent

Twpz  Calculsuon&gent

E,

caznZsttlemert
Type Cashzettlein=nt

mandataryEany TerminstionAdiuztieaDates

Type ManoatoryEarlyTermination~divustedDates

The “optionalEarlyTermination” element in ‘“earlyTerminationProvision”
element can be expanded as follows:
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3 [ OptionalEarly Termination

zingleParty Option
Type SinglePartyOption

exercize 1E
(2]

0. s | exerciseNdtice

Tvpz  ExercizeMdtice

. -~ falloyw! IpCanfirmation
optionalEarly Termination
: L= = Tvps  xsdbooiesn
Type OptionalEatly Termination

calcuistiongent
Twpz  Calculation&oent

cazn=ettlement
Tyge CashSetloment

optionalEarly TerminationAdjustedDates

Type OptionalEatly TerminstionAdjustedDates

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

O[] SinglePartyOption

O gm BuyerSeler model

buyerPartyReference |

buyerdcocouiSeterence |3

zingleParty Cption - O - O
Type ZinglePartyOption © Hﬁh = 'ﬁ. 2

zellerPartyReference |3

zellerArcou dReference |0

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

® attributes

© substitutions

exercise (americanExercise ®
Type Exercise \Type AmericanExercise
Abstract true

f ”
bermudaExercise ]

\Type BermudaExercise

( :
europeanExercise ]

\Type EuropeanExercise

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

follows:
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[] AmeticanExercise

EBaze Type | Exercize

= |:| Exercize (extension basze)

1T &3] aftributes

commencementDate
Type AdustableCrRelativeDate

expirationDate
Type AdustableCrRelativeDate

trelevartUndetlyvingDate
Type AdustableCrRelstiveDates

eatliestExercizeTime

Type BusinessCenterTime

americanExercize
_ o o
Type AmeticanExercize

latestFxercizeTime

Type BuzinessCerterTime

expirztionTime

Type GCusinessCenterTime

muttipizExercize

Tyre  muttipleExerciza

exerLizeFesScheduls

Type CxercizeFeszchedule
® Substii i roup

The “bermudaExercise” element in “exercise” element can be expanded as
follows:
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[] BermudsExercize

Easze Type Exercize

= |:| Exercize (extension baze)

T T ] attributes

bermudaExercizeDates
Type AdustableOrRelstivelates

relevantUnderlyingDate
Type AdustableOrRelstivelates

earlesiExercizeTime

Type SusinessCenterTime
[bermudaExermse ]@. .@ o lsnestExercizeTime
QA Sormudatxercise Type BuzinessCertarTime

expirationTime

Type ocusinessCenierTime

muURipisExercize

Type  wulipleExeroize

exerCizaFes=cheduls

Type ExercizeFeeSchedule
B Substitution Group

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

Version 1.4.2 Page 155



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide

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

Confidential

[] BuropeanExercise

EBaze Type | Exercize

= |:| Exercize (extension basze)

r—'—'—*@ attribites

expirationDate
Type  AdustableOrRelstiveDate

relevantUnderlyvingDate
Type AdustableOrRelativeDates

eatiestExercizaTime

®
europeanExercize o Tvpe cusinessCeniztTime
Type EuropeanExercize .E’
expirstionTime
Type BusinessCernarTime
partizlExercise
Type ParialExercize
exercizeFes
Tyre Exercizel ze
® Substildic Group
The “optionalEarlyTerminationAdjustedDates” element in
“optionEarlyTermination” element can be expanded as follows:
© [] OptionalEarlyTermination&djustedDates
© [ ] EarlyTerminationEvenrt
® @ sttributes
adjustedExerciseDate |
Type xsddate |
optionalEarly TerminationAdjustedDates o . o 0..00 earlyTerminationEvent lo i
Type OptionalEarly TerminationAdjustedDates Type | ng!yT&_(mine@nEv_grﬂ ,: adjustedEarly TerminstionDate |
Type xsd:date |
@ o adjusiedCashSettlementyz!uationDate ‘ ®
Twre «sadate
adjusiecTashSettlementPar e wate |
Tvoe xsudate |
adjusiedSverciseFeePavne iDate | ®
Tyne Asddate |
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Below are the detailed elements descriptions for the “earlyTerminationProvision” element.
Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap |/trade
Number /product/swaption/swap |/t
rade/product/capFloor)
1 / mandatoryEarlyTermin | Period Period after trade date of the mandatory early termination 0.1
ationDateTenor (Refer to section A.6.3.1.10.6 | date.
for details).
2 / mandatoryEarlyTermin | --- A mandatory early termination provision to terminate the 0.1
ation swap at fair value.
21 /mandatoryEarlyTerminatio | mandatoryEarlyTermin | AdjustableDate (Refer to The early termination date associated with a mandatory early | 0..1
n ationDate section A.6.3.4.1 for details). | termination of a swap.
3 / optionalEarlyTerminatio | --- An option for either or both parties to terminate the swap at 0.1
n fair value.
3.1 /optionalEarlyTermination singlePartyOption - If optional early termination is not available to both parties 0.1
then this component specifies the buyer of the option.
This component is excluded if optional early termination is
available to both parties.
311 /optionalEarlyTermination/ | buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays for | 0..1
signlePartyOption this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRAs this is
the fixed rate payer.
/optionalEarlyTermination/ | @href xsd:IDREF The reference to a party. Req.
signlePartyOption/buyerPar
tyReference
3.2 /optionalEarlyTermination exercise - A placeholder for the actual option exercise definitions. 0.1
"/ optionalEarlyTermination/exercise" (or its substitute).
This element is the head of a substitution group. It is
substituted by the americanExercise element for American
exercise style, or bermudaExercise element for Bermuda
exercise style, or europeanExercise for European exercise
style.
3.2a /optionalEarlyTermination americanExercise - The parameters for defining the exercise period for an 0.1
American style option together with any rules governing the
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap |/trade
Number /product/swaption/swap |/t
rade/product/capFloor)
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element ‘exercise” for
American exercise style.
3.2a.l /optionalEarlyTermination/ | commencementDate AdjustableOrRelativeDate The first day of the exercise period for an American style 0.1
americanExercise (Refer to section A.6.3.4.3 for | option.
details).
3.2a.2 /optionalEarlyTermination/ | expirationDate AdjustableOrRelativeDate The last day within an exercise period for an American style 0.1
americanExercise (Refer to section A.6.3.4.3 for | option. For a European style option it is the only day within
details). the exercise period.
3.2a.3 /optionalEarlyTermination/ | relevantUnderlyingDate | AdjustableOrRelativeDates | The date on the underlying set by the exercise of an option. 0.1
americanExercise (Refer to section A.6.3.4.4 for | What this date is depends on the option (e.g. in a swaption it
details). is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).
3.2b /optionalEarlyTermination bermudaExercise - The parameters for defining the exercise period for a 0.1
Bermuda style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element “exercise’ for
Bermuda exercise style.
3.2b.1 /optionalEarlyTermination/ | bermudaExerciseDates | AdjustableOrRelativeDates | The dates the define the Bermuda option exercise dates and 0.1
bermudaExercise (Refer to section A.6.3.4.4 for | the expiration date. The last specified date is assumed to be
details). the expiration date. The dates can either be specified as a
series of explicit dates and associated adjustments or as a
series of dates defined relative to another schedule of dates,
for example, the calculation period start dates. Where a
relative series of dates are defined the first and last possible
exercise dates can be separately specified.
3.2b.2 /optionalEarlyTermination/ | relevantUnderlyingDate | AdjustableOrRelativeDates | The date on the underlying set by the exercise of an option. 0.1
bermudaExercise (Refer to section A.6.3.4.4 for | What this date is depends on the option (e.g. in a swaption it
details). is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap |/trade

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

3.2c /optionalEarlyTermination europeanExercise - The parameters for defining the exercise period for a 0.1

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

This element is a substitution of element “exercise” for
European exercise style.

3.2c1 /optionalEarlyTermination/ | expirationDate AdjustableOrRelativeDate The last day within an exercise period for an American style | 0..1
europeanExercise (Refer to section A.6.3.4.3 for | option. For a European style option it is the only day within

details). the exercise period.

3.2c.2 /optionalEarlyTermination/ | relevantUnderlyingDate | AdjustableOrRelativeDates | The date on the underlying set by the exercise of an option. 0.1
europeanExercise (Refer to section A.6.3.4.4 for | What this date is depends on the option (e.g. in a swaption it

details). is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).

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

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

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

3311 /optionalEarlyTermination/ | adjustedExerciseDate xsd:date The date on which option exercise takes place. This date 0.1
optionalEarlyTerminationAd should already be adjusted for any applicable business day
justedDates/ earlyTerminatio convention.
nEvent

3312 /optionalEarlyTermination/ | adjustedEarlyTerminati | xsd:date The early termination date that is applicable if an early 0.1
optionalEarlyTerminationAd | onDate termination provision is exercised. This date should already
justedDates/ earlyTerminatio be adjusted for any applicable business day convention.
nEvent
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A.6.3.1.9 Reporting - Interest Rate Swap — Cancelable Provision
A simplified representation of selected FpML elements for the
“cancelableProvision” element is briefly illustrated as follows:

3 [] CancelableProvision

©) @ BuyerSeler model

buyerPartyReference |3
buyerfcoo theference |3
—@)o

sellerPartyReference |5

zellerdocoountReference |3

exercize ()

exeicisehotice

Twps  Exercizelotice

cancelableProvision
O S foliow! JpConfirmai
Type CancelableProvizion Qllow Rl antirmiacon

Tupe xadboolesn

cancelaplsrrovisionAdjustedCates

Tvpe  ZancelableProvizionAdjusicdDates

0..8a finalCalcuisticnPeriodDateAdieztinent
Tvpe  FinalCalculationPeriodDateAciustment
initialF e

Type SimplePayment

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

(] attributes

2 substitutions

EXErCize KamericanExercise
Type Exercize [ kT-:.fpe AmericanExerciseJ
Abstract  true p
’ hermudaExercise ]
\_T\,fpe EBermudaExercize
FY

-
EUFDFIEEI'IE}(EI’CISE J

kT\,fpe EuropeanExercize

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

follows:
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[] AmeticanExercise

EBaze Type | Exercize

= |:| Exercize (extension basze)

1T &3] aftributes

commencementDate
Type AdustableCrRelativeDate

expirationDate
Type AdustableCrRelativeDate

trelevartUndetlyvingDate
Type AdustableCrRelstiveDates

eatliesicrarcizeTime

Type BusinessCeniarTime

americanExercize
_ o o
Type AmeticanExercize

latestE <ercizeTime

Type CuzinessCenizrTime

expiraianTime

Type GCusinessCeniztTime

muttipizExercize

Type  wiultipleExercize

exercizeCeeschedulc

Type CxercizeFes=ciedule
® Substittion Group

The “bermudaExercise” element in “exercise” element can be expanded as
follows:
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[] BermudsExercize

Easze Type Exercize

= |:| Exercize (extension baze)

T T ] attributes

bermudaExercizeDates
Type AdustableOrRelstivelates

relevantUnderlyingDate
Type AdustableOrRelstivelates

earicztExercizeTime

Type BusinessCerterTime

[bermudaExermse ]E" .@ o lgtestExercizeTime
(Bl B=rmucaExercise Type SuszinessCertarTime

expirctionTime

Typr BuszinessCerterTime

muttipleRxercise

Type  MultipleExercise

exercizoFrezchenrulz

Type  ExercizeFeeSLhedule
@ Substiuion Group

The “europeanExercise” element in “exercise” element can be expanded as
follows:
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[] BuropeanExercise

EBaze Type | Exercize

= |:| Exercize (extension basze)

r"'_'_'_'@ attribites

expirationDate
Type  AdustableOrRelstiveDate

relevantUnderlyvingDate
Type AdustableOrRelativeDates

eatliestExercizeTime

europeanExercize Type
| O
Type EuropeanExercize

expirationTime

@

BuzinezsCenterTime

@

Type BuzinessCerterTime

panig'Fxercise

Tvpz  PartialExercise

exerzizeFes

Tvgz ExercizeFee

® Substiution Group

The “initialFee” element in “cancelableProvision” element can be expanded as

follows:
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S [ SimplePayment

= |:| PaymertBaze (extension base)

T T1 ] attributes

Z) mm PaverReceiver.model

initizlFee payerPartyReference |3

(#)o
receiverPartyReference |

. o receiveraccourimeference |5

paymentAmount |3

Type  SimplePayment
payerAccruriReference |2

paymcriDate |

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

follows:
[] MonMegstivetdonsy
Basze Type | MoneyBaze
|:| MoneyBase (extension baze)
Ahstract | true
(] attribites
CLFFEnCYy
paymentimaourt (]

Type Currency
Type MonMegativebdoney

amourt

Type MNonMegsativeDecimal
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Below are the detailed elements descriptions for the “cancelableProvision” element.

Field
Reference
Number

Field location (Relative to

/[trade/product/swap)

Field name

Data Type

Description

Card.

1

/

buyerPartyReference

Reference

A reference to the party that buys this instrument, ie. pays for
this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b). In the case of FRAs this is
the fixed rate payer.

0.1

/buyerPartyReference

@href

xsd:IDREF

The reference to a party.

Req.

/

sellerPartyReference

Reference

A reference to the party that sells ("writes") this instrument,
i.e. that grants the rights defined by this instrument and in
return receives a payment for it. See 2000 ISDA definitions
Article 11.1 (a). In the case of FRAs this is the floating rate

payer.

0.1

/sellerPartyReference

@href

xsd:IDREF

The reference to a party.

Req.

/

exercise

A placeholder for the actual option exercise definitions.
"/exercise" (or its substitute).

This element is the head of a substitution group. It is
substituted by the americanExercise element for American
exercise style, or bermudaExercise element for Bermuda
exercise style, or europeanExercise for European exercise

style.

0.1

3a

americanExercise

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

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

0.1

3a.l

/americanExercise

commencementDate

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

The first day of the exercise period for an American style
option.

0.1

3a.2

/americanExercise

expirationDate

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

The last day within an exercise period for an American style
option. For a European style option it is the only day within
the exercise period.

0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap)
Number
3a.3 /americanExercise relevantUnderlyingDate | AdjustableOrRelativeDates | The date on the underlying set by the exercise of an option. 0.1
(Refer to section A.6.3.4.4 for | What this date is depends on the option (e.g. in a swaption it
details). is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).
3b / bermudaExercise - The parameters for defining the exercise period for a 0.1
Bermuda style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element ‘exercise” for
Bermuda exercise style.
3b.1 /bermudaExercise bermudaExerciseDates | AdjustableOrRelativeDates | The dates that define the Bermuda option exercise datesand | 0..1
(Refer to section A.6.3.4.4 for | the expiration date. The last specified date is assumed to be
details). the expiration date. The dates can either be specified as a
series of explicit dates and associated adjustments or as a
series of dates defined relative to another schedule of dates,
for example, the calculation period start dates. Where a
relative series of dates are defined the first and last possible
exercise dates can be separately specified.
3b.2 /bermudaExercise relevantUnderlyingDate | AdjustableOrRelativeDates | The date on the underlying set by the exercise of an option. 0.1
(Refer to section A.6.3.4.4 for | What this date is depends on the option (e.g. in a swaption it
details). is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).
3c / europeanExercise - The parameters for defining the exercise period for a 0.1
European style option together with any rules governing the
notional amount of the underlying which can be exercised on
any given exercise date and any associated exercise fees.
This element is a substitution of element ‘exercise” for
European exercise style.
3c1 /europeanExercise expirationDate AdjustableOrRelativeDate The last day within an exercise period for an American style 0.1
(Refer to section A.6.3.4.3 for | option. For a European style option it is the only day within
details). the exercise period.
3c.2 /europeanExercise relevantUnderlyingDate | AdjustableOrRelativeDates | The date on the underlying set by the exercise of an option. 0.1
(Refer to section A.6.3.4.4 for | What this date is depends on the option (e.g. in a swaption it
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product/swap)
Number
details). is the swap effective date, in an extendible/cancelable
provision it is the swap termination date).
4 / initialFee - An initial fee for the cancelable option. 0.1
41 /initialFee payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
/initialFee/ payerPartyRefere | @href xsd:IDREF The reference to a party. Regq.
nce
42 /initialFee receiverPartyReference | Reference A reference to the account responsible for making the 0.1
payments defined by this structure.
/initialFee/receiverPartyRef | @href xsd:IDREF The reference to a party. Req.
erence
43 /initialFee paymentAmount - Amount paid for the option. 0.1
431 /initialFee/ paymentAmount | currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/initialFee/ paymentAmount | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
/currency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http://www.fpml.org/ext/is04217-2001-08-15
432 /initialFee/ paymentAmount | amount xsd:decimal(20,10) The non negative monetary quantity in currency units. 0.1
(1.1)
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A.6.3.1.10 Reporting — Interest Rate Common FpML Structures

This section describes the common FpML structures for Interest Rate products.
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A.6.3.1.10.1 Frequency

] attributes

|:| Freguency |i=) petiodhuttiplier

Type =z=dpostivelnteger
(#)o
period

Type PeriodExtendedEnum

Field Field location (with root Field name Data Type Description Card.
Reference being the “Frequency”-
Number typed element)
irc.1 / periodMultiplier xsd:positivelnteger(3) A time period multiplier, e.g. 1, 2 or 3 etc. 0.1
This field is required if period element exists.
ir.c.2 / period Enumerated type: A time period, e.g. a day, week, month, year or term of the 0.1
periodExtended stream.

This field is required if periodMultiplier element exists.
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A.6.3.1.10.2 Notional

r.-'—'@ attributes

@ [] MonbegstivetmourtSchedule
= |:| ManMegativeSchedule (extension hasze)

® attributes

[Fmnlo

intialvalug &
nationalstepScheduls @ © 0.ea o
ste
Type  MonMegativefmourtSchedule 2
currency |

nationaiStepParameters
Type MotionalStesRule

Version 1.4.2 Page 171



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

Appendix A — Trade Submission Through XML Format (Reporting) for FpML 5.5 Confidential
Field Field location (with root Field name Data Type Description Card.
Reference being the “Notional”-typed
Number element)
ird.1 / notionalStepSchedul | --- The notional amount of the trade. 0.1
e (1.1)
ird.1.1 /notionalStepSchedule initialValue xsd:decimal(20,10) The non-negative initial rate or amount, as the case may be. | 0..1
An initial rate of 5% would be represented as 0.05. (1.1)
ir.d.1.2 /notionalStepSchedule step NonNegativeStep The schedule of step date and non-negative value pairs. On | 0.U
(Refer to section A.6.3.1.10.8 | each step date the associated step value becomes effective. A | (0..600)
for details). list of steps may be ordered in the document by ascending
step date. An FpML document containing an unordered list
of steps is still regarded as a conformant document.
ir.d.1.3 /notionalStepSchedule currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/notionalStepSchedule/curre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ncy is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http://www.fpml.org/ext/is04217-2001-08-15
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A.6.3.1.10.3 Schedule
@ attributes
(= initial'slue
Type =z=d decimal
&)
0.00  step
Type Step

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

((6,12) for Fixed Rate Initial) | of 5% would be represented as 0.05.

((18,10) for Floating Rate

Multiplier Initial) Required for fixedRateSchedule element.
ire2 / step Step The schedule of step date and value pairs. On each step date | 0..U

(Refer to section A.6.3.1.10.7 | the associated step value becomes effective A list of steps (0..600)

for details). may be ordered in the document by ascending step date. An

FpML document containing an unordered list of steps is still
regarded as a conformant document.
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A.6.3.1.10.4 SpreadSchedule
= |:| Schedule (extension base)
—® sttributes
initizl &l
Type  xaddecimal
[ Spreadscheduls Eﬁl‘. e
Baze Type Schedule 0.00 | step
Type Step
type
°
Typr SpreadSchedueType
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “SpreadSchedule”-typed
element)
irf.1 / initialValue xsd:decimal The initial rate or amount, as the case may be. An initial rate | 0..1
((18,10) for Floating Rate of 5% would be represented as 0.05.
Spread Initial)
The cardinality would be 1..1, however, as it is extended
from Schedule type which the cardinality is 0..1
This field is mandatory for Interest Rate Swap(Basis
Swap/Floating vs Fixed/OIS), Inflation and CapFloor
irf2 / step Step The schedule of step date and value pairs. On each step date | 0..U
(Refer to section A.6.3.1.10.7 | the associated step value becomes effective A list of steps (0..600)
for details). may be ordered in the document by ascending step date. An
FpML document containing an unordered list of steps is still
regarded as a conformant document.
Version 1.4.2 Page 174



Hong Kong Interbank Clearing Limited

Hong Kong Trade Repository Administration and Interface Development Guide

Appendix A — Trade Submission Through XML Format (Reporting) for FpML 5.5 Confidential
A.6.3.1.10.5 StrikeSchedule
= |:| Schedule (extension base)
~—T1® attributes
initialt sl
_—
Type xsddecimal
. (@)
[] StrikeSchedule | _ . "
Basze Type Schedule Type  Step
bLyer
Type ldertifiedPayerReceiver
©
zeller
Type ldertifiedPayerReceiver
Field Field location (with root Field name Data Type Description Card.
Reference being the “StrikeSchedule”-
Number typed element)
irg.1 / initialValue xsd:decimal The initial rate or amount, as the case may be. An initial rate | 0..1
((6,12) for Cap Rate Initial) of 5% would be represented as 0.05.
((6,12) for Floor Rate Initial)
The cardinality would be 1..1, however, as it is extended
from Schedule type which the cardinality is 0..1
This field is mandatory for CapFloor.
ir.g.2 / step Step The schedule of step date and value pairs. On each step date | 0..U
(Refer to section A.6.3.1.10.7 | the associated step value becomes effective A list of steps (0..600)
for details). may be ordered in the document by ascending step date. An
FpML document containing an unordered list of steps is still
regarded as a conformant document.
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Field Field location (with root Field name Data Type Description Card.

Reference being the “StrikeSchedule”-

Number typed element)

ir.g.3 / buyer Enumerated type: The buyer of the option 0.1
payerReceiver

ir.g4 / seller Enumerated type: The party that has sold. 0.1
payerReceiver
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A.6.3.1.10.6  Period
@ attributes
=) periodhiutiplier
Type =x=dinteger
(&)o
period
Type PeriodEnum
Field Field location (with root Field name Data Type Description Card.
Reference being the “Period”-typed
Number element)
iril / periodMultiplier xsd:integer(3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value 0.1
can be used when specifying an offset relative to another
date, e.g. -2 days.
This field is reqgired if “period’ element exists.
ir.i2 / period Enumerated type: period A time period, e.g. a day, week, month or year of the stream. | 0..1
If the periodMultiplier value is 0 (zero) then period must
contain the value D (day).
This field is required if “periodMultiplier’ element exists.
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A.6.3.1.10.7 Step
|:| StepBase (extension base)
Ahatract | true
@ attributes
D Step stepDate ®
Base Type  StepBase Type xsddate
stepialue
Type x=sddecimal
Field Field location (with root Field name Data Type Description Card.
Reference being the “Step”-typed
Number element)
irj.1 / stepDate xsd:date The date on which the associated stepValue becomes 0.1
effective. This day may be subject to adjustment in (1.1)
accordance with a business day convention.

irj2 / stepValue xsd:decimal The rate or amount which becomes effective on the 0.1

((6,12) for Cap Rate) associated stepDate. A rate of 5% would be represented as (1.1)

((6,12) for Floor Rate) 0.05.

((18,10) for Floating Rate

Spread)

((18,10) for Floating Rate

Multiplier)

((6,12) for Fixed Rate)
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A.6.3.1.10.8 NonNegativeStep
|:| StepBaze (extension basze)
Ahatract | true
@ attributes
[ MonMegativeStep sleRiale
Baze Type StepBaze Type  xsdidate
stepialue
Type MonMegativeDecimal
Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “NonNegativeStep”-typed
element)

irk.1 / stepDate xsd:date The date on which the associated stepValue becomes 0.1

effective. This day may be subject to adjustment in (1.1)

accordance with a business day convention.
irk.2 / stepValue xsd:decimal(20,10) (non- The non-negative rate or amount which becomes effective 0.1

negative) on the associated stepDate. A rate of 5% would be (1.1)

represented as 0.05.
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A.6.3.1.10.9 Payment

|:| PaymentBase (extension base)
Abhstract | true

=@ @ sttributes
@ @ attributes
(©) gm PeyerReceiver model

payerPartyReference
Type PartyReference

payerfocountRefzience

Twp2  AccountRerersnce

[] Paymert
© ©
Baze Type PaymentBase

receiverPartyReference

Type PartyReference

recei ot AccountRelerence

Tyr=  AccountReference

paymentAmaount
Type MonblegativeMoney

paymenioete

©) Tvee  AdustableOradusiedDate

paymentType

Twpe  PaymentType

zettlerartinfarmaticn

Twpe  Zettlementinformation

dizcountFactaor

Tvpe  xsddecimal

presertyalus 2 mount

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

follows:
[] Monklegativetdonsy
EBase Type | MoneyBasze
|:| MoneyBasze (extension base)
Abstract | true
] aftributes
CUFFENCY
paymentAmount (]

Type Currency
Type MonMegativeboney

attiount

Type MonMegativeDecimal
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Field Field location (with root Field name Data Type Description Card.
Reference being the “Payment”-typed
Number element)
irl1 / payerPartyReference | Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
/payerPartyReference @href xsd:IDREF A reference to a party. Regq.
irl.2 / receiverPartyReferen | Reference A reference to the party that receives the payments 0.1
ce corresponding to this structure.
/receiverPartyReference @href xsd:IDREF A reference to a party. Regq.
irl.3 / paymentAmount - The currency amount of the payment. 0.1
irl3.1 /paymentAmount currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/paymentAmount/currency | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.

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

Simply ignored by HKTR-R system. Always use the

default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
irl.3.2 /paymentAmount amount xsd:decimal(20,10) (non- The non negative monetary quantity in currency units. 0.1
negative) 1.1)
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A.6.3.2 Reporting — Foreign Exchange

A.6.3.21 Reporting — Foreign Exchange Forward and NDF
A simplified representation of selected FpML elements for the “FxSingleLeg”
element is briefly illustrated as below. Note that as there are customized elements

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

@ [ ] fpmlFxSingleLeg (extension base)

© [ ] Product (extension base)

~TT19 attributes

© ma Productmodel

primaryAssetClass

secondaivAcserClass |®

productld |®

asserClass |®

2
embeadeOrtianType |®

@ gm FxCoreDetails. model

(—(exchanged(:urrencw )@
—

exchangedCurrency2 )@

deatCurency |®

[] FxSingleLeg
Base Type fpmlFxSingleLeg

© By FxTenor.model .

{ enorame )®

tenorPerivd |®
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(o)

©
. currency? Y=lueDate |®
(#)o |

exchangeRate |®

nonDeliverableSettiement 1®

currency 2V urDate /@

gististion (@

fxDeliveryType |
e C)
Type xsdstring y
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The elements “exchangedCurrencyl” and “exchangedCurrency2” are identical in structural
format. They can both be expanded as follows:

©® [ ] Payment

©® [ ] PaymentBase (extension base)

(———G) o aftributes
s () (@ attributes

© aa PayerReceiver model

payerPartyReference | ®
exchangedCurrency1 i i >

S,
Type Payment ] payerAccounieterence | ®

@

receiverPartyReference |®

receiver&ccouiireference |@

payment&mount |®

o pavimsridate |@

pavmsriType |@

settlemerin‘ormation J®

discuuntFactor |®

-

preserty giuemount j@
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The “exchangeRate” element in “fxSingleLeg” element can be expanded as
follows:

©® [ ] ExchangeRste
©® [] QuotedCurrencyPair
currency J@
e et |0 T (@)O(ammm2)o

quoteBasis |@

rate
Type PositiveDecimal J

spotRate 1

exchangeRate ®
2 ‘@Q Type PositiveDecimal |
Type ExchangeRate |
@ forwardPoints

Type xsd.decimal |

pointv'alue |

Type PointVaiui/ !

0.4 CcrossRate ®
Type CrossRate
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Below are the detailed element descriptions for the “FxSingleLeg” element (which are used for FX Forward and NDF products representation):

Field
Reference
Number

Field location (Relative to
/[trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

0.1
(1.1)

/primaryAssetClass

@assetClassScheme

xsd:any URI

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

Opt.

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

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

0.U
(1.1)

/productType

@productTypeScheme

xsd:anyURI

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

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

Opt.

productld

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.

d

0.U
(0.1)

/productld

@productldScheme

xsd:anyURI

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

roduct-identifier

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

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

Number

identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/gtr-product-
identifier
4 / exchangedCurrencyl - This is the first of the two currency flows that define a single | 0..1
leg of a standard foreign exchange transaction. (1.1)
41 /exchangedCurrencyl payerPartyReference Reference A reference to the party responsible for making the 0.1
payments defined by this structure.
This field is mandatory for Foreign Exchange Forward and
NDF.
/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.

This field is mandatory for Foreign Exchange Forward and

NDF.
/exchangedCurrencyl/recei | @href xsd:IDREF Reference to a party. Req.
verPartyReference

43 /exchangedCurrencyl paymentAmount - The currency amount of the payment. 0.1

This field is mandatory for Foreign Exchange Forward and
NDF.

431 /exchangedCurrencyl/pay | currency Scheme: Currency The currency in which an amount is denominated. 0.1
mentAmount (xsd:normalizedString (3)) (1.1)
/exchangedCurrencyl/pay | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
mentAmount/currency is a valid currency code as defined by the ISO standard 4217

- Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)

Number

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

432 /exchangedCurrencyl/pay | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 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.
This field is mandatory for Foreign Exchange Forward and
NDF.
/exchangedCurrency2/paye | @href xsd:IDREF Reference to a party. Req.
rPartyReference

52 /exchangedCurrency?2 receiverPartyReference | Reference A reference to the party that receives the payments 0.1

corresponding to this structure.

This field is mandatory for Foreign Exchange Forward and

NDE.
/exchangedCurrency2/recei | @href xsd:IDREF Reference to a party. Req.
verPartyReference

53 /exchangedCurrency?2 paymentAmount - The currency amount of the payment. 0.1

This field is mandatory for Foreign Exchange Forward and
NDE.

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:any URI The code representation of a currency or fund. By default it | Opt.
mentAmount/currency is a valid currency code as defined by the ISO standard 4217

- Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
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Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
532 /exchangedCurrency2/pay | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
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:any URI 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/currency?2 is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
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)
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Reference | /trade/product)
Number
7.2 /exchangeRate rate xsd:decimal (18,10) Exchange rate on the value date based on the quoted 0.1
(positive) currency pair quote basis specified. (1.1
7.3 /exchangeRate spotRate xsd:decimal (18,10) Current market rate for the particular currency pair.. 0.1
(positive)
74 /exchangeRate forwardPoints xsd:decimal (18,10) An optional element used for deals onsummated in the FX 0.1
Forwards market. Forward points represent the interest rate
differential between the two currencies traded and are
quoted as a premium or a discount. Forward points are
added to, or subtracted from, the spot rate to create the rate
of the forward trade.
8 / nonDeliverableSettleme | FxCashSettlement (Refer to | Specifies the currency and fixing details for cash settlement. | 0..1
nt section A.6.3.4.8 for details). | It is mandatory for FXNDF.
9 / tr:fxDelivery Type Scheme: SettlementMethod | Denotes either Physical (deliverable) or Cash (non- 0.1
(xsd:string(63)) deliverable). It is either "Cash" or "Physical".
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A.6.3.2.2 Reporting — Foreign Exchange Vanilla Option and NDO
A simplified representation of selected FpML elements for the “FxOption”
element is briefly illustrated as below. Note that as there are customized
elements inside the structure, user should override the default FxOption type
with “tr:FxOption” type using the xsi:type declaration.

© [ ] fpmiFxOption (extension base)
© [ ] Option (extension hase)
® [ ] Product (extension base)

(—-—-—-—G) o attributes

® aa Productmodel

primary&ssetClass )@

secondarys-etClass |®

productType |®

productld /@

assetClass |®

embeddedCptionType |®

(@ @ BuyerSellermodel

buyerPartyReference )@

buyerdcro.mt-ererence _:@
———(@o—@)o

sellerPartyReference |®

sellerdcrountietarence |®

effectiveDate }®
tenoceiod 1®

[ ] FxOption

Base Type fpmlFxOption = @
—@)o

exerciseProcedure )‘@

americanExercise |®

europeanExercise )@
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- @)o

—@)o

putCurrencyAmourt )@

o

callCurrency Amount ) ®

| @)

spotCate )@

feahres |®

remium |
gennJ®

cashSettlemert |®

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

©® [ ] fpmlFxAmericanExercise (extension base)
©® [ ] FxDigital&mericanExercise (extension hase)

© [ ] Exercise (extension baze)

/————® aftributes

f—(commencememoa’te )@
expiryDate |®
@@' expryime @

cuthiare |®

[] FxamericanExercise

S,
Base Type fpmlFx&mericanExercise latestValueDate )@

@@ multipleExercise /@

optionLockoutDate |
—(@)o ©
Type xsd.date
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The “multipleExercise” element in “americanExercise” element can be expanded as follows:

© [ FxMuttipleExercise

© [] MNonhegstiveMoney

© [ ] MoneyBase (extension base)

minimumnotional&mount J @O

Type MNonNegativeMoney
—@pe

© [ ] MNonNegstiveMoney

multipleExercise }
e e ) IO
Type FxMultipleExercise J

® attributes

(@)o
(@)o

maximumiational Amount

Type MNonNegativeMoney /

T 1@ attributes

currency @

© [ ] MoneyBase (extension base)

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

follows:
[ ] FxEuropeanExercise
Base Type Exercise
(O] [:] Exercise (extension base)
f—_® v attributes
europeanExercise o ExpiryDate J@
T clat
Type FxEuropeanExercise w
expiryiime |
Type BusinessCenterTimeJ

@

cuthMlame i ®
Type  Cuthizme |

valueDate
Type xsd: dateJ

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

©® [ ] FxStrikePrice

rate
” Type PosttiveDecimal J
strike .
[T FxStrikePri ]O @
e PXOITHeTIee strikeQuoteBasis

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

[] FxOptionPremium
Base Type NonMNegativePayment

® [ ] NonNegativePayment (extension base)

(S D PaymentBaseExtended (extension hase)

(——————-G) [] PaymertBase (extension base)

@ g PayerReceiver model

payerPartyReference |®

payerburcurtreterence (@

@0 T

receive:PartvRsference |@

. S receve; AccourtReference _;@

IS o payniertCaie )@
Type FxOptionPremium ——
@@ paymentamount @
setticmentinformatior |

Type Zettlementh fermation

L‘@

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

Field
Reference
Number

Field location (Relative to
/trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

0.1
(1.1)

/primaryAssetClass

@assetClassScheme

xsd:anyURI

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

Opt.

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

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

0.0
(1.1)

/productType

@productTypeScheme

xsd:anyURI

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

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

Opt.

productld

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.

0.0
(0.1)

/productld

@productldScheme

xsd:anyURI

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

product-identifier

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

Opt.
(Req.)
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
http:/ /www .hkicl.com.hk /scheme/hktr/isda-product-
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www .hkicl.com.hk /schema/hktr/ gtr-product-
identifier

4 / buyerPartyReference Reference A reference to the party responsible for buying the option. 0.1
This field is mandatory for Foreign Exchange Vanilla
Option and NDO.

/buyerPartyReference @href xsd:IDREF Reference to a party. Regq.
5 / sellerPartyReference Reference A reference to the party responsible for selling the option. 0.1
This field is mandatory for Foreign Exchange Vanilla
Option and NDO.
/sellerPartyReference @href xsd:IDREF Reference to a party. Req.

6 / effectiveDate - The unadjusted effective date for a forward starting 0.1

derivative. (1.1)
6.1 / effectiveDate adjustableDate - A date that shall be subject to adjustment if it would 1.1

otherwise fall on a day that is not a business day in the

specified business centers, together with the convention for

adjusting the date.

6.1.1 /effectiveDate/adjustableDat | unadjustedDate xsd:date A date subject to adjustment. 0.1

e (1.1)

7 / americanExercise - It defines the exercise period for an American style option. 1.1

Either /americanExercise or /europeanExercise must be
chosen.

71 /americanExercise commencementDate AdjustableOrRelativeDate The earliest date on which the option can be exercised. 0.1
(Refer to section A.6.3.4.3 for (1.1)
details).

7.2 /americanExercise expiryDate xsd:date Represents the latest date on which the option can be 0.1
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Field Field location (Relative to Field name Data Type Description Card.
Reference | /trade/product)
Number
exercised. (1.1)
7.3 /americanExercise latestValueDate xsd:date The latest date on which both currencies traded will settle. 0.1
(1.1
74 /americanExercise multipleExercise - Characteristics for multiple exercise 0.1
741 /americanExercise/ multipleE | minimumNotionalAmo | --- The minimum amount of notional that can be exercised. 0.1
xercise unt
7411 /americanExercise/ multipleE | currency Scheme: Currency The currency in which an amount is denominated. 0.1
xercise/ minimumNotional A (xsd:normalizedString (3)) (1.1)
mount
/americanExercise/ multipleE | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
xercise/ minimumNotional A is a valid currency code as defined by the ISO standard 4217
mount/currency - Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http://www.fpml.org/ext/is04217-2001-08-15
7412 /americanExercise/ multipleE | amount xsd:decimal (20,10) The non-negative minimum amount of notional 0.1
xercise/ minimumNotional A (non-negative) (1.1)
mount
742 /americanExercise/ multipleE | maximumNotionalAmo | -- The maximum amount of notional that can be exercised. 0.1
xercise unt
7421 /americanExercise/multipleE | currency Scheme: Currency The currency in which an amount is denominated. 0.1
xercise/ maximumNotional A (xsd:normalizedString (3)) (1.1)
mount
/americanExercise/ multipleE | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
xercise/ maximumNotional A is a valid currency code as defined by the ISO standard 4217
mount/currency - Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
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Reference | /trade/product)
Number
http:/ /www.fpml.org/ext/is04217-2001-08-15
7422 /americanExercise/ multipleE | amount xsd:decimal (20,10) The non-negative maximum amount of notional 0.1
xercise/ maximumNotional A (non-negative) (1.1)
mount
7.5 /americanExercise tr:optionLockoutDate xsd:date An indication of the first allowable exercise date of the | 0.1
option.
8 / europeanExercise - It defines the exercise period for an European style option 1.1
Either /americanExercise or /europeanExercise must be
chosen.
8.1 /europeanExercise expiryDate xsd:date Represents a standard expiry date as defined for a FX OTC 0.1
option. (1.1)
8.2 /europeanExercise valueDate xsd:date The date on which both currencies traded will settle. 0.1
(1.1
9 / putCurrency Amount - The currency amount that the option gives the right to sell. 0.1
(1.1
91 /putCurrency Amount currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/putCurrencyAmount/curre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ncy is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
9.2 /putCurrency Amount amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
(non-negative) (1..1)
10 / callCurrency Amount - The currency amount that the option gives the right to buy. | 0..1
(1.1
101 /callCurrency Amount currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/callCurrencyAmount/curre | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
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Reference | /trade/product)
Number
ncy is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http://www.fpml.org/ext/is04217-2001-08-15
10.2 /callCurrency Amount amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
(non-negative) (1.1)
11 / soldAs Enumerated type: Indicates how the product was original sold as a Put or a 0.1
putCall Call. (1.1)
12 / strike - This defines the strike price of an option 0.1
(1.1
12.1 /strike rate xsd:decimal (18,10) Exchange rate on the value date based on the quoted 0.1
(positive) currency pair quote basis specified. (1.1)
12.2 /strike strikeQuoteBasis Enumerated type: The method by which the exchange rate is quoted. 0.1
strikeQuoteBasis (1.1)
13 / premium - Premium amount or premium installment amount for an | 0..U
option. (0..1)
13.1 /premium paymentAmount - Non negative payment amount 0.1
1311 /premium/paymentAmount | currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/premium/paymentAmount | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
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Number
13.1.2 /premium/paymentAmount | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
(non-negative) (1.1)
132 /premium payerPartyReference Reference A reference to the party responsible for buying the option. 0.1
/premium/ payerPartyRefere | @href xsd:IDREF Reference to a party. Req.
nce
14 / cashSettlement FxCashSettlement (Refer to | Specifies the currency and fixing details for cash settlement. | 0..1
section A.6.3.4.8 for details). | It is mandatory for FXNDO.
15 / tr:ifxDeliveryType Scheme: SettlementMethod | Denotes either Physical (deliverable) or Cash (non- 0.1
(xsd:string(63)) deliverable). It is either "Cash" or "Physical".
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A.6.3.3

A.6.33.1

Reporting — Equity
Reporting — Equity — Equity Option

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

|:| EquityOptionTransactionZupplement
Easze Type  EquityDerivativeShortFormBase

|:| EquityDerivativezhortFormBaze (extension base)
2 Basze Type  EquityDerivativeBasze
Abstract true

|:| EquityDetivativeBase (extension base)
2 Base Type  Product
Abstract true

= [] Product (extension base)

f'_'_'_'_'_'@ sthviautes

©) g Productmodel

primarysssetClazs (@
zeconday seeetClass (@
productType |3
@)
0. m
productld (&
aszetClazs (@

0.2 embeducaCution | yoe |

2 @ BuyerSeler model

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

zellerPartyReference |8

zellerALcormiRererence ()
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(equ'rtyOptiDnTransactiDnSupplement j =

@_

optionType |
equ'rtyEffe:ﬁveDate_J@
undetlyer &
notional &
equityExercize |(®
E:I =I

@)o

strutequEuturiJ@

Feature model

fecture |(®

fxFeature (&

atrike &
spotFiice _/J@

numberOfoptions 13
equityPremium &

exchangelookalke |3

exchanueTradadCortractrearest (@

2 pm ndexAnnexFalback model

&

methoa™ £diustment |5

multipleExcrangelndexAnnexFalback j ]

componentSecuritylndexAnnexraiback j )

localt risdiction (3

optionEntitlement
(miier )

extraordinarvEvents 1B

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

= |:| EquityExercizealuation=ettlement

equityEuropeanExercise )G}

equity AmericanExercize )G}

equityBermudaExercize )@

(#)o
= takeithzl r ovisions )@
prefeyment )&

equitywalustion (&

amnmuticExercise_J@

equityExercize E!‘.B‘

zettler:ariDate )@

seftlementCurrency J@

zettlementliiceSource JE'

settlementType (&

zettlementhecthocdzlectionDate J@

settlementhethocdtTlc ot gFanvReference )G}

seﬁlemerﬂF‘rEcn:Dt—e'aultEIectil:unJ@
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For the “equityEuropeanExercise” element in “equityExercise” element, it can be
further expanded as follows:

= |:| EquitvEuropeanExercise

r-—-—~@ |:| Exercisc {=xtension base)

= |:| AdjustableOrRelativeDate

[equ ityEuropeanExercise )E?' @ attributes

expirationDate |2

%B ﬁﬁ

(©) Bm EguitFegiration.model

adjustableDate )&

rel=tivelate |®
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For the “equityAmericanExercise” element in “equityExercise” element, it can

be further expanded as follows:

(equityAmericanExercise ) ©r

©® [ ] EguityAmericanExercise
© [ ] SharedAmericanExercise (extension base)
(——@ [] Exerris= {sstension base)
© [:] AdjustableOrRelativeDate

® @ surivutes

adjustableDate
(B)o

relativelate |®
© [] AdustableOrRelativeDate

commencementDate & ®

d

® @ arivutes

(B)e

expirationDate 1
il adjustableDate )@

relstizeDate )@

.E lstesiExercizeTime |@

latestExerciseTimeDetormination )@

latestExcruise fimeTvpe |®

\@e

B, Equiytipeiration.model
@ a= ¥ =

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

©® [ ] EquityBermudaExercise
[©) D SharedAmericanExercise (extension base)
) L) [] Exercise {=xtension base)
[©) [] AdjustableOrRelativeDate

® svinutes

(e

commencementDate | S

adjustableDate |®

reistivzDate )@

© [ ] AdustableOrRelativeDate

—. ©) ® “Hributes

expirationDate /O

(equﬂyBermudaExercise ) ©

bermudsCrerciseDates |@

latestExe-ciceTimeType )@

—@e__

equityntutiziscyercise J@

Bm EduRvEvpiiation.model .

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

©® [ ] FxFeature

referenceCurrency |®

fxFesature :G)—. ©

crossTurency |®
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For the “equityValuation” element in “equityExercise” element, it can be further
expanded as follows:
© [] Equityvaluation

O @ dtintes

© [] AdustableDateOrRelativeDateSequence

® ariutes

(B)o

valustionDate |©

adjustableDate ) ®

equityValustion O

relativericSerence |®

U

vahationbates )@
valiatic, Tielvpe |@
vahigtionime |®

. © futureswriccVegtion |®

optionsrrizcy auation |@

numberCHyaiuckorNates |@
dividenc/aiudtionDates |@®

fPVFinall icetlectiovnFaiback 1@

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

&[] EquityStrike

stike: o . o @ =
Type  EcuityStrike strikeDetertin=tionDate )@

currency &)

)

strikerercentane Jn‘-}}

Version 1.4.2 Page 210



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

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

© [ ] EgquityPremium

=) |:| PaymertBase (extension base)

T i allvites

=) gm PayerReceiver model

[

payetPartyReference (3
A ) I 5 payerdioo HReference |6

receiverFartyReierence |1

receiversracurReference ()

premieType &

o paymentAmount |5

pavmeriDate |5

FwanPrSinium T

priceresCotion (3

percent=gs Cidotional i)
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Field
Reference
Number

Field location
(Relative to /trade/product)

Field name

Data Type

Description

Card.

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

/primaryAssetClass

@assetClassScheme

xsd:any URI

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

productType

Scheme: ProductTaxonomy
(xsd:normalizedString
(100))

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

/productType

@productTypeScheme

xsd:anyURI

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

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

productld

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.

0.U
(0.1)

/productld

@productldScheme

xsd:anyURI

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

product-identifier

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

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

Opt.
(Req.)
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Field Field location Field name Data Type Description Card.
Reference (Relative to /trade/product)
Number
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www .hkicl.com.hk/schema/hktr/gtr-product-
identifier
4 / buyerPartyReference Reference A reference to the party that buys this instrument, ie. pays for | 0..1
this instrument and receives the rights defined by it. See 2000
ISDA definitions Article 11.1 (b).
This field is mandatory for Equity Option.
/buyerPartyReference @href xsd:IDREF The reference to a party. Req
5 / sellerPartyReference Reference A reference to the party that sells ("writes") this instrument, 0.1
i.e. that grants the rights defined by this instrument and in
return receives a payment for it. See 2000 ISDA definitions
Article11.1 (a).
This field is mandatory for Equity Option.
/sellerPartyReference @href xsd:IDREF The reference to a party. Req
6 / optionType Enumerated type: The type of option transaction. 0.1
equityOptionType (1.1)
7 / underlyer Underlyer (Refer to section | Specifies the underlying component of the leg, which canbe | 0..1
A.6.3.34.1 for details). either one or many and consists in either equity, index or (1.1)
convertible bond component, or a combination of these.
8 / notional - Notional of Equity Option Transaction 0.1
8.1 /notional currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/notional/currency @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www . fpml.org/ext/is04217-2001-08-15
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Reference (Relative to /trade/product)
Number
8.2 /mnotional amount xsd:decimal (20,10) (non- The non negative monetary quantity in currency units. 0.1
negative) (1.7)
9 / equityExercise - The parameters for defining how the equity option can be 0.1
exercised, how it is valued and how it is settled. (1.1)
91 /equityExercise equityEuropeanExercise | -- Either /equityExercise/equityEuropeanExercise or 1.1
/equityExercise/equity AmericanExercise or
/equityExercise/equityBermudaExercise
A type for defining exercise procedures associated with a
European style exercise of an equity option.
911 /equityExercise/equityEurop | expirationDate AdjustableOrRelativeDate | Specifies the Expiration Date in respect of an Option 0.1
eanExercise (Refer to section A.6.3.4.3 Transaction. (1..1)
for details).
9.2 /equityExercise equity AmericanExercise | -- Either /equityExercise/equityEuropeanExercise or 1.1
/equityExercise/equity AmericanExercise or
/equityExercise/equityBermudaExercise
The parameters for defining the exercise period for an
American style equity option together with the rules
governing the quantity of the underlying that can be
exercised on any given exercise date.
921 /equityExercise/equityAmer | commencementDate AdjustableOrRelativeDate | Specifies the Commencement Date in respect of an Option 0.1
icanExercise (Refer to section A.6.3.4.3 Transaction.
for details).
922 /equityExercise/equityAmer | expirationDate AdjustableOrRelativeDate | Specifies the Expiration Date in respect of an Option 0.1
icanExercise (Refer to section A.6.3.4.3 Transaction. (1..1)
for details).
9.3 /equityExercise equityBermudaExercise | --- Either /equityExercise/equityEuropeanExercise or 1.1
/equityExercise/equity AmericanExercise or
/equityExercise/equityBermudaExercise
A type for defining exercise procedures associated with a
Bermuda style exercise of an equity option. The term
Bermuda is adopted in FpML for consistency with the ISDA
Definitions.
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Reference (Relative to /trade/product)
Number
9.31 /equityExercise/equityBerm | commencementDate AdjustableOrRelativeDate | Specifies the Commencement Date in respect of an Option 0.1
udaExercise (Refer to section A.6.3.4.3 Transaction.
for details).
932 /equityExercise/equityBerm | expirationDate AdjustableOrRelativeDate | Specifies the Expiration Date in respect of an Option 0.1
udaExercise (Refer to section A.6.3.4.3 Transaction. (1.1)
for details).
94 /equityExercise equityValuation - A type for defining how and when an equity option is to be 0.1
valued.
941 /equityExercise/equityValua | valuationDate - The term "Valuation Date" is assumed to have the meaningas | 1..1
tion defined in the ISDA 2002 Equity Derivatives Definitions.
9411 /equityExercise/equityValua | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 1.1
tion/valuationDate section A.6.3.4.1 for details) | otherwise fall on a day that is not a business day in the
specified business centers, together with the convention for
adjusting the date.
9.5 /equityExercise settlementCurrency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3))
/equityExercise/settlementC | @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
9.6 /equityExercise settlementType Enumerated type: Shows how the transaction is to be settled when it is | 0.1
settlementType exercised.
10 / fxFeature - Quanto, Composite, or Cross Currency FX features. 0.1
101 /fxFeature referenceCurrency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3))
/fxFeature/referenceCurrenc | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
y a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
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Field Field location Field name Data Type Description Card.
Reference (Relative to /trade/product)
Number
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
11 / strike - Strike of Equity Option 0.1
(1.1
111 /strike strikePrice xsd:decimal (20,10) The price or level at which the option has been struck. 0.1
(1.1)
112 /strike currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/strike/currency @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultitis | Opt.
a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
12 / numberOfOptions xsd:decimal (20,10) The number of options comprised in the option transaction. 0.1
(non-negative) (1..1)
13 / equityPremium - The equity option premium payable by the buyer to the 0.1
seller.
13.1 /equityPremium payerPartyReference Reference A reference to the party responsible for making the payments | 0..1
defined by this structure.
/equityPremium/ payerParty | @href xsd:IDREF The reference to a party. Req
Reference
13.2 /equityPremium paymentAmount - The currency amount of the payment. 0.1
1321 /equityPremium/paymentA | currency Scheme: Currency The currency in which an amount is denominated. 0.1
mount (xsd:normalizedString (3)) (1.1
/equityPremium/paymentA | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultitis | Opt.
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Field Field location Field name Data Type Description Card.
Reference (Relative to /trade/product)
Number
mount/currency a valid currency code as defined by the ISO standard 4217 -
Codes for representation of currencies and funds. Please refer
to Appendix F Enumeration Spreadsheet Currency Tab for
the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the default
value:
http:/ /www .fpml.org/ext/iso4217-2001-08-15
1322 /equityPremium/paymentA | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
mount (non-negative) (1.1)
14 / optionEntitlement xsd:decimal (10,10) The number of shares per option comprised in the option 0.1
(positive) transaction. (1..1)
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A.6.3.3.2 Reporting — Equity — Equity Swap
A simplified representation of selected FpML elements for the
“equitySwapTransactionSupplement” element is briefly illustrated as follows:
[S) D EquitySwapTransactionSupplement
[S) D ReturnSwapBase (extension hase)
® [ ] Product (extension base)
(—-——-—-@ atlinites
© gm Productmodel
primaryAssetClass @
i seconas ;LoseClass |®
0.«
productType 1®
5 [ pu—
= productid |®
LN e ®
f2 embedszudptonType |®
© Ea BuyerSeller.model
huyerPartyReference |®
buyer&ecounineterence |®
@o
sellerPartyReference |@®
seller&rccunizeference |®
® [ CuectionalLeg
@ e © substitutions
& returnSwaplegy l?j
U @mme
F's
(o
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principalEx: -harge-eatures }@

addtionalPaymert |®

(equitySWapTransactionSupplement ) ©A

© Em MutualOrOptionalEarly Termination.model

mutuale=tl, Termination |®
optionalEarlyTermination |@®
®)e

optionalEarlyTerminationDate |®

@ o optionalEarly TerminationElectingPartyReference |®

breakFundingRecovery |®

@ breakFceclection _)@
S}

breaktcerate |®

@ @ EqutyuncsryerProvisions.model

extraordinaryevents |®

® Substiuicn Group
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The structure of an “interestLeg” element is illustrated as follows:

= [ InterestlLeg
= |:| DirectionalLeg (extension baze)
© [l Leg (extension base)
f-_'_'_'—@ attributes
leoide tifier |
(& @ PayerReceivermodel

payerPartyReference |(®

payerAcLountnererence |3
@o—@o

receiverPartyReference |

receiverAcosinifeference |@

effeciivcate |®
terminat; «nlate J@
= |:| Intere=tLegCalculationPericdDates

@ attributes

ffectiveDat
interestLegCalculationPeriodDates | m@’

terminationDate &
(#)e

interestl synosetDates J@

interestleg | Cx

interestlegPayi nenﬂ}ates_) @
© [ ReturnSwaphotional

O] attributes

. © notional |

relativeNcio:alAmount )@

relativeDer=: n=tion h'lethu;j@

©

determinatun Methn-d)@

@

notional&mount

intere= Amount |®
interestCalculation |®

stubCaies-at nreriod |

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

@ [ ] InterestCalculation

o D InterestAccrualshethod (extension base)

an®,

interestCalculation |Of——® & atirisutes

floatingRateCalculation ) ®

@
®

dayCourtSiaction )@

% o comucunding ’JG)
. interpostiorsethod )@
(@)o

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

® [} FloatingRateCalculation
(O] D FloatingRate (extension base)
© [ ] Rate (extension base)
~T® @ attributes
© Ba FlostingRatelndex.model

flostingRatelndex |®

. 5 ® [] Period

® stiioutes

(@o

indexTenor |G
periodhuttiplier |®
SRS PR

period |®

floatinakat-itutivirrschedule )@

© [] SpreadSchedule

© [ ] Schedule (extension base)

@ .

aurikttes

inttialalue (@

spreadSchedule |© sten ) ®

flostingRateCalculation ) OA

typz  |®

ratetreatment |@
cabRetzSonsdule |@

floorR=icGehedule 1@

inttizivate |®

finalRet=Ruunding |@
averagiighethod 1@

negativelnt=: ezt ai=Treatment j@
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For the “returnLeg” element in “equitySwapTransactionSupplement” element, it
can be further expanded as follows:
© [] ReturnLeg

[S] D ReturnSwapLegUnderlyer (extension base)
© [ ] DirectionalLeg (extension base)

© [] Leg(extension base)

O @ sfichutes

0.2

legrizrimer 1@

© 2a PayerReceiver model

payerPartyReference | @®

payer&cctuiiPaterence |@
@o—@o |

receiverPartyReference |®

receiver Ac. ol sReterence 1@

effectiveDate |®
terminationDate |®
strin-Ce |©

underlyer }@

© Ea OptionSettlement.model
@ >

settlementType |®
semencituate |©
O © = SeﬂlemerrtAmountOrCurrency.modelE

seftlemernls mourﬁ) ®

settlementCurrency

()

rateOfReturn |®
notional |®
amcurt | ®
© [] Return

_'@ returnType |®
@ return @——'@

diviaer.*Ceodivons j@

notione: \dj.<tments |®
fxFeature |@®

averagnghates | ®

@ Substtuion GSroup

Version 1.4.2 Page 223



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

The “rateOfReturn” element in “returnLeg” element can be further expanded as
follows:

® [ ] ReturnLegvaluation
inttialPrice )G)
notionalReset )@

@ [ ] ReturnLegValustionPrice

@® [ ] Price {2x¢ension base)
valuationPricelnterim /;@{
@G { valustionRules )®
rateQfReturn @

® [ ] ReturnLegValustionPrice

® [ ] Prics {axiension base)

@ © valustionRules |®

valuationPriceFinal ) S,

pavmerostes |®

exchangeTrac::dCar.iractNearest_)@
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initialPrice | (=M

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

3 [] ReturnLegWaluationPrice

@ [ ] Price (extension bass)

COMrE23i0n J@

@—| determinaiicnMethod )@

—( amonnifelativeTo | &

(2 Ba EquityPrice. model

'E?' gros=Price |(®
3 [ ActualPrice

'9 currency |®
E:l netPrice E!;.@ amount |2

pricec-zr=ssion J@

accruedh ‘er—siPrice |
fxConve-<ion |(®
cleaniie:Price ,J@

quotationTha: g meristics_/]@

@ valupio:dules J@
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The “valuationRules” element in “valuationPricelnterim” / “valuationPriceFinal”
element can be further expanded as follows:

O [] EquityValuation

I,-—-—*@ attributes

= |:| AdjustableDateOrRelativeDateSequence

® attributes

(B)e

valuationDate |2

adjustableDate

valuationRules |5

relativel ale3ecuen Dﬁj@

valu a:iur.Date:sj@

valuaharTim=Tvoe |@

valugizntime |
.E:I futuresP: e /anation |®

optionsP icc-/aiation |

numherdfy auaionDates ,J@

dividend*al.atisnDates J@

fVFinaIPricechk-ctionFalihack J@

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

& [] ReturnSwapNotional

(] attributes

notional 10 (—(relat'r'.rPN:‘.h.m:bﬂ-rmunt )Er}

—( relativeDeterrsacieniethod )E:
(B)o

—{ determinationttethod )@

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

additionalPayment |5+

= |:| ReturnSwapAdditionalPayment

e

e ®

PaymentBase (extension base)

attributes

©) Rg PayerReceivermodel

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

receiverPartyReforence |3

receiversccountReference 1®

& [] AdditionalPaymentAmount

additionalPaymentamount JJE'J‘. ]

additinne’FaymentDate _J@

paymentType |3

paymentAmount |
forreda |
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Field
Reference
Number

Field location (Relative to
[trade/product)

Field name

Data Type

Description

Card

1

/

primaryAssetClass

Scheme: AssetClass
(xsd:normalizedString(63))

A simple asset class categorization.

/primaryAssetClass

@assetClassScheme

xsd:any URI

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

/

productType

Scheme: ProductTaxonomy
(xsd:normalizedString (100))

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

/productType

@productTypeScheme

xsd:anyURI

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

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

productld

xsd:normalizedString(255)

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

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

0.U
(0.1)
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Field
Reference
Number

Field location (Relative to
[trade/product)

Field name

Data Type

Description

Card

/productld

@productldScheme

xsd:anyURI

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

roduct-identifier

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

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

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

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

buyerPartyReference

Reference

A reference to the party that buys this instrument, ie. pays
for this instrument and receives the rights defined by it. See
2000 ISDA definitions Article 11.1 (b).

0.1

/buyerPartyReference

@href

xsd:IDREF

The reference to a party.

Req.

/

sellerPartyReference

Reference

A reference to the party that sells ("writes") this instrument,
i.e. that grants the rights defined by this instrument and in
return receives a payment for it. See 2000 ISDA definitions
Article 11.1 (a).

0.1

/sellerPartyReference

@href

xsd:IDREF

The reference to a party.

Req.

/

returnSwapLeg

A placeholder for the actual Return Swap Leg definition.

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

(1.2)

6a

interestLeg

Interest amounts of the interest type swap.

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

0.1

6a.l

/interestLeg

payerPartyReference

Reference

A reference to the party responsible for making the

0.1

Version 1.4.2

Page 229


http://www.fpml.org/coding-scheme/external/unique-product-identifier
http://www.fpml.org/coding-scheme/external/unique-product-identifier
http://www.hkicl.com.hk/scheme/hktr/isda-product-identifier
http://www.hkicl.com.hk/scheme/hktr/isda-product-identifier
http://www.hkicl.com.hk/schema/hktr/gtr-product-identifier
http://www.hkicl.com.hk/schema/hktr/gtr-product-identifier

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

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

Number
payments defined by this structure.
/interestLeg/payerPartyRefer | @href xsd:IDREF The reference to a party. Req.
ence
6a.2 /interestLeg receiverPartyReference | Reference A reference to the party that receives the payments | 0.1
corresponding to this structure.
/interestLeg/receiverPartyRef | @href xsd:IDREF The reference to a party. Reg.
erence
6a.3 /interestLeg interestLegCalculationP | --- Interest Leg Calculation Period Dates 0.1
eriodDates
6a.3.1 /interestLeg/interestLegCalcu | effectiveDate AdjustableOrRelativeDate Specifies the effective date of the return swap. This global 0.1
lationPeriodDates (Refer to section A.6.3.4.3 for | element is valid within the return swaps namespace. Within
details). the FpML namespace, another effectiveDate global element
has been defined, that is different in the sense that it does
not propose the choice of referring to another date in the
document.
6a.3.2 /interestLeg/interestLegCalcu | terminationDate AdjustableOrRelativeDate Specifies the termination date of the return swap. This 0.1
lationPeriodDates (Refer to section A.6.3.4.3 for | global element is valid within the return swaps namespace.
details). Within the FpML namespace, another terminationDate
global element has been defined, that is different in the
sense that it does not propose the choice of referring to
another date in the document.
6a.4 /interestLeg notional - Specifies the notional of a return type swap. When used in 0.1
the equity leg, the definition will typically combine the
actual amount (using the notional component defined by
the FpML industry group) and the determination method.
When used in the interest leg, the definition will typically
point to the definition of the equity leg.
6a.4.1 /interestLeg/notional notional Amount — The notional amount. 1.1
6a4.1.1 /interestLeg/notional /notion | currency Scheme: Currency The currency in which an amount is denominated. 0.1
alAmount (xsd:normalizedString (3)) (1.1
/interestLeg/notional/notion | @currencyScheme xsd:any URI The code representation of a currency or fund. By default it | Opt.
alAmount/ currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
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Reference [trade/product)

Number
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
6a4.1.2 /interestLeg/notional/notion | amount xsd:decimal (20,10) (non- The non negative monetary quantity in currency units. 0.1
alAmount negative) (1.1)
6a.5 /interestLeg interestCalculation - The calculation period fixed rate. A per annum rate, 0.1
expressed as a decimal. A fixed rate of 5% would be
represented as 0.05.
6a.5.1 /interestLeg/interestCalculati | floatingRateCalculation | --- Either 1.1
on /interestLeg/interestCalculation/floatingRateCalculation
or /interestLeg/interestCalculation/fixedRate
The floating rate calculation definitions
6a5.1.1 /interestLeg/interestCalculati | floatingRateIndex Scheme: FloatingRateIndex | The ISDA Floating Rate Option, i.e. the floating rate index. 0.1
on/floatingRateCalculation (xsd:normalizedString (100))
/interestLeg/interestCalculati | @floatingRateIndexSch | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
on/floatingRateCalculation/fl | eme default value:
oatingRateIndex http:/ /www .fpml.org/coding-scheme/floating-rate-index
6a.5.1.2 /interestLeg/interestCalculati | indexTenor - The ISDA Designated Maturity, i.e. the tenor of the floating | 0..1
on/floatingRateCalculation rate.
6a.5.1.2.1 /interestLeg/interestCalculati | periodMultiplier xsd:integer(3) A time period multiplier, e.g. 1, 2 or 3 etc. A negative value | 0..1
on/floatingRateCalculation/in can be used when specifying an offset relative to another
dexTenor date, e.g. -2 days.
This field is required if period element exists.
6a.5.1.22 /interestLeg/interestCalculati | period xsd:normalizedString (1) A time period, e.g. a day, week, month or year of the stream. | 0..1
on/floatingRateCalculation/in If the periodMultiplier value is 0 (zero) then period must
dexTenor contain the value D (day).
This field is required if periodMultiplier element exists.
6a.5.1.3 /interestLeg/interestCalculati | spreadSchedule - The initial rate or amount, as the case may be. An initial rate | 0..U
on/floatingRateCalculation of 5% would be represented as 0.05. (0.1
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Number
6a.5.1.3.1 /interestLeg/interestCalculati | initialValue xsd:decimal (15,10) The initial rate or amount, as the case may be. An initial rate | 0..1
on/floatingRateCalculation/s of 5% would be represented as 0.05.
preadSchedule
6a.5.2 /interestLeg/interestCalculati | fixedRate xsd:decimal (15,10) Either 1.1
on /interestLeg/interestCalculation/floatingRateCalculation
or /interestLeg/interestCalculation/fixedRate
The calculation period fixed rate. A per annum rate,
expressed as a decimal. A fixed rate of 5% would be
represented as 0.05.
6b / returnLeg - Return amounts of the return type swap. 1.1
This element is a substitution of element ‘returnSwapLeg’
for equity leg.
6b.1 /returnLeg payerPartyReference Reference A reference to the party responsible for making the | 0.1
payments defined by this structure.
This field is mandatory for Equity Swap.
/returnLeg/payerPartyRefere | @href xsd:IDREF The reference to a party. Regq.
nce
6b.2 /returnlLeg receiverPartyReference | Reference A reference to the party that receives the payments | 0..1
corresponding to this structure.
This field is mandatory for Equity Swap.
/returnLeg/receiverPartyRefe | @href xsd:IDREF The reference to a party. Req.
rence
6b.3 /returnLeg effectiveDate AdjustableOrRelativeDate Specifies the effective date of this leg of the swap. 0.1
(Refer to section A.6.3.4.3 for
details). This field is mandatory for Equity Swap.
6b.4 /returnLeg terminationDate AdjustableOrRelativeDate Specifies the termination date of this leg of the swap. 0.1
(Refer to section A.6.3.4.3 for
details). This field is mandatory for Equity Swap.
6b.5 /returnLeg underlyer Underlyer (Refer to section | Specifies the underlying component of the leg, which canbe | 0..1
A.6.3.34.1 for details). either one or many and consists in either equity, index or (1.1)
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Number
convertible bond component, or a combination of these.
6b.6 /returnLeg settlementType Enumerated type: Shows how the transaction is to be settled when it is 0.1
settlementType exercised.
6b.7 /returnLeg settlementCurrency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3))
/returnLeg/settlementCurren | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
cy is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
6b.8 /returnLeg rateOfReturn - Specifies the terms of the initial price of the return type 0.1
swap and of the subsequent valuations of the underlyer. (1.1)
6b.8.1 /returnLeg/rateOfReturn initialPrice - Specifies the notional of a return type swap. When used in 0.1
the equity leg, the definition will typically combine the (1.1)
actual amount (using the notional component defined by
the FpML industry group) and the determination method.
When used in the interest leg, the definition will typically
point to the definition of the equity leg.
6b.8.1.1 /returnLeg/rateOfReturn/init | netPrice -— Specifies the price of the underlyer, net of commissions. 0.1
ialPrice
This field is mandatory for Equity Swap.
6b.8.1.1.1 /returnLeg/rateOfReturn/init | currency Scheme: Currency The currency in which an amount is denominated. 0.1
ialPrice/netPrice (xsd:normalizedString (3)) (1.1)
/returnLeg/rateOfReturn/init | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
ialPrice/netPrice/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
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Number
default value:
http:/ /www.fpml.oreg/ext/iso4217-2001-08-15
6b.8.1.1.2 /returnLeg/rateOfReturn/init | amount xsd:decimal (20,10) (non- The non negative monetary quantity in currency units. 0.1
ialPrice/netPrice negative) (1.1)
6b.8.2 /returnLeg/rateOfReturn valuationPriceInterim - Specifies the final valuation price of the underlyer. This | 0.1
price can be expressed either as an actual amount/ currency,
as a determination method, or by reference to another value
specified in the swap document.
6b.8.2.1 /returnLeg/rateOfReturn/val | valuationRules - Specifies valuation. 0.1
uationPricelnterim
This field is mandatory for Equity Swap.
6b.8.2.1.1 /returnLeg/rateOfReturn/val | valuationDate -— The term "Valuation Date" is assumed to have the meaning 0.1
uationPricelnterim/valuation as defined in the ISDA 2002 Equity Derivatives Definitions. | (1..1)
Rules
6b.8.21.1.1 | /returnLeg/rateOfReturn/val | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 0.1
uationPricelnterim/valuation section A.6.3.4.1 for details) | otherwise fall on a day that is not a business day in the (1.1)
Rules/valuationDate specified business centers, together with the convention for
adjusting the date.
6b.8.3 /returnLeg/rateOfReturn valuationPriceFinal -— Specifies the final valuation price of the underlyer. This 0.1
price can be expressed either as an actual amount/ currency,
as a determination method, or by reference to another value
specified in the swap document.
6b.8.3.1 /returnLeg/rateOfReturn/val | valuationRules - Specifies valuation. 0.1
uationPriceFinal
This field is mandatory for Equity Swap.
6b.8.3.1.1 /returnLeg/rateOfReturn/val | valuationDate -— The term "Valuation Date" is assumed to have the meaning 0.1
uationPriceFinal/ valuationRul as defined in the ISDA 2002 Equity Derivatives Definitions. | (1..1)
es
6b.8.3.1.1.1 | /returnLeg/rateOfReturn/val | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 0.1
uationPriceFinal / valuationRul section A.6.3.4.1 for details) | otherwise fall on a day that is not a business day in the (1.1)
es/valuationDate specified business centers, together with the convention for
adjusting the date.
6b.9 /returnLeg notional - Specifies the notional of a return type swap. When used in 0.1
the equity leg, the definition will typically combine the
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Number
actual amount (using the notional component defined by (1.1)
the FpML industry group) and the determination method.
When used in the interest leg, the definition will typically
point to the definition of the equity leg.
6b.9.1 /returnLeg/notional notional Amount - The notional amount. 0.1
(1.1)
6b.9.1.1 /returnLeg/notional/notional | currency Scheme: Currency The currency in which an amount is denominated. 0.1
Amount (xsd:normalizedString (3)) (1..1)
/returnLeg/notional /notional | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
Amount/currency is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
6b.9.1.2 /returnLeg/notional /notional | amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
Amount (non-negative) (1.1)
6b.10 /returnLeg return - A type describing the dividend returns conditions 0.1
applicable to the swap.
6b.10.1 /returnLeg/return returnType Enumerated type: Defines the type of return associated with the return swap. 0.1
returnType
6b.11 /returnLeg fxFeature — Quanto, Composite, or Cross Currency FX features. 0.1
6b.11.1 /returnLeg/fxFeature referenceCurrency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3))
/returnLeg/fxFeature/referen | @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
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ceCurrency - 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 / additionalPayment - Specifies additional payment(s) between the principal 0.U
parties to the trade. 0..2)
Note that there should be at most one additionalPayment
block with paymentType “feeln”, and at most one
additionalPayment block with paymentType “feeOut”.
7.1 /additionalPayment additionalPaymentAm | -- Specifies the amount of the fee along with, when applicable, | 0..1
ount the formula that supports its determination.
711 /additionalPayment/addition | paymentAmount - The currency amount of the payment. 0.1
alPaymentAmount
7111 /additionalPayment/addition | currency Scheme: Currency The currency in which an amount is denominated 0.1
alPaymentAmount/ payment (xsd:normalizedString (3)) (1.1)
Amount
/additionalPayment/addition | @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
alPaymentAmount/ payment is a valid currency code as defined by the ISO standard 4217
Amount/currency - Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency
Tab for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
7112 /additionalPayment/addition | amount xsd:decimal(20,10) (non- The currency amount of the payment. 0.1
alPaymentAmount/payment negative) (1..1)
Amount
7.2 /additionalPayment paymentType Scheme: Classification of the payment of this additional payment | 0..1
EquityPaymentType block. (1.1)
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(xsd:normalizedString (6))
/additionalPayment/payment | @paymentTypeScheme | xsd:anyURI Simply ignored by HKTR-R system. Always use the | Opt.
Type default value:
http:/ /www .hkicl.com.hk/scheme/hktr/equity-payment-
type
8 / optionalEarlyTerminati | xsd:boolean A Boolean element used for specifying whether the 0.1
on Optional Early Termination clause detailed in the agreement
will apply.
9 / optionalEarlyTerminati | Enumerated type: Optional Early Termination Date 0.1
onDate earlyTerminationDate
Optional when “optionalEarlyTermination” element is true.
Not allowed otherwise.
10 / optionalEarlyTerminati | Reference Optional Early Termination Electing Party Reference 0.1
onElectingPartyReferen
ce Optional when “optionalEarlyTermination” element is true.
Not allowed otherwise.
/optionalEarlyTerminationEle | @href xsd:IDREF Reference to a party element. Req.
ctingPartyReference
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A.6.3.3.3 Reporting — Equity — Variance Swap

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

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

@ [ fpmivarianceSwapTransactionSupplement (extension base)

© [ ] Product (extension base)

~TT1° attributes

© aa Product.model

primaryAssetClass |®
secongryAac=Class |®

productType |®

O 0.

0.

productld |®
asssiCass |®

D= embedo=clpt-nType |®

varianceLeg |®

——(@)o
[] varianceSwapTransactionSupplement @J @ ga Equitydrere “rovisions.model

Base Type fpmlYarianceSwapTransactionSupplement 2]
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® [] VarianceExtension
varianceCapFactor |
Type xsddecimal I
il

vegahotionalAmountCurrency |
1

Type fpmlCurrency )

observationEndDate | ®
Type fpmlAdjustableOrRelativeDate ‘

varianceExtension .
O T Vari Extensi = O

ype VYarianceExtension el \
Type xsdnormalizedString ,1

inttialPrice |
Type fpml:NonNegativeMoney J
finalPrice |

Type fpmlNonNegativeMoney ‘
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The “variancelLeg” element in “varianceSwapTransactionSupplement” type
can be expaned as follows:
© [] variancelLeg

© [ ] DirectionalLegUnderlyer\aluation (extension base)
© [ ] DirectionalLegUnderlyer (extension base)
© [ ] DirectionalLeg (extension base)
/——-Q [7] Leg (exiencion base)
O legiszriner 1@
© aa PayerReceivermodel

payerPartyReference |®

payerdc auraPeerence |®
@o—@o T

receiverPartyReference |®

receiverAccou creference |®

effectiveDate |®
terminationDate |®

underlyer )@
© Ea OntionSettlement.model

settlementType |®

sethencitioate 1@

@ © s Seﬂlement.-’l‘moumOrCurrency.moclelEI
———&) J

settlemenismonnt | @

settlementCurrency |®

varianceLeg |OA
Medibivdon W ® [ ] FxFeature

referenceCurrency |®

compocite

ixFesture | ]

crossCurency |®

O valuation |@
@ amount |®

Version 1.4.2 Page 240



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

valuation |(OA

The “valuation” element in “varianceLeg” type can be expaned as follows:
© [] EquityValuation

T ® sirbutes

©® [ ] AdjustableDateOrRelativeDateSequence

® attricutes

(B)e

valuationDate |(®

adjustableDate

relativeDa*sS souence _]@

valuatonDates |®
valuatonTimeType J®
valu ationTnmeJ @

. © futuresPri~e*“aluation J@

optionsPr:_¢' aluation J@

numberQ /alstionates J®

dividend\'zh:ationUates )®

fPVFinalFric=Flrrtionranback |

" /

The “amount” element in “variancelLeg” type can be expanded as follows:
© [ ] VarianceAmount

® [ ] CalculatedAmount (extension base)

calcuiatianiDates )‘G)

@ observationStartDate ) @

amount | @® ga Divitends.model
o (2]

@ O] variance ;@
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The “variance” element in “amount” type can be expanded as follows:

©® [ ] Vvariance

® [ ] CalculationFromObservation (extension base)

@

expiringlevel

expeziedN |®

varianceAmount ®

volatllltyStnkePnce)G)
varianceStrikePrice )@

@ varianceCap |®
@ =

unadjustedVarianceCap JG)

bouns=c/ariance |(®

exchangeTiaa4Cony actNearest JG)

variance |54

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

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

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

/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
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Reference /trade/product)

Number

To specify the product ID type “ISDA”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/scheme/hktr/isda-product-
identifier
To specify the product ID type “GTR”, one may use the
following coding scheme:
http:/ /www.hkicl.com.hk/schema/hktr/ gtr-product-
identifier
4 / varianceLeg - A type describing return which is driven by a Variance | 0.U
Calculation. (1.1)
41 /varianceLeg payerPartyReference Reference A reference to the party responsible for making the | 0.1
payments defined by this structure.
This field is mandatory for Variance Swap.
/varianceLeg/payerPartyRef | @href xsd:IDREF The reference to a party. Req.
erence

42 /varianceLeg receiverPartyReference Reference A reference to the party that receives the payments | 0.1

corresponding to this structure.

This field is mandatory for Variance Swap.
/varianceLeg/receiverPartyR | @href xsd:IDREF The reference to a party. Regq.
eference

43 /varianceLeg effectiveDate AdjustableOrRelativeDate Specifies the effective date of this leg of the swap. When | 0..1
(Refer to section A.6.3.4.3 for | defined in relation to a date specified somewhere else in
details) the document (through the relativeDate component), this

element will typically point to the effective date of the
other leg of the swap.

44 /varianceLeg terminationDate AdjustableOrRelativeDate Specifies the termination date of this leg of the swap. When | 0..1
(Refer to section A.6.3.4.3 for | defined in relation to a date specified somewhere else in
details). the document (through the relativeDate component), this
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Field
Reference
Number

Field location (Relative to
/trade/product)

Field name

Data Type

Description

Card.

element will typically point to the termination date of the
other leg of the swap.

45

/varianceLeg

underlyer

Underlyer (Refer to section
A.6.3.34.1 for details).

Specifies the underlying component of the leg, which can
be either one or many and consists in either equity, index
or convertible bond component, or a combination of these.

(L.1)

4.6

/varianceLeg

settlementType

Enumerated type:
settlementType

Shows how the transaction is to be settled when it is
exercised.

0.1

47

/varianceLeg

settlementCurrency

Scheme: Currency
(xsd:normalizedString (3))

The currency in which an amount is denominated.

0.1

/varianceLeg/settlementCur
rency

@currencyScheme

xsd:anyURI

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

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

Opt.

48

/varianceLeg

fxFeature

Quanto, Composite, or Cross Currency FX features.

0.1

481

/varianceLeg/ fxFeature

referenceCurrency

Scheme: Currency
(xsd:normalizedString (3))

The currency in which an amount is denominated.

0.1

/varianceLeg/fxFeature/refe
renceCurrency

@currencyScheme

xsd:any URI

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

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

Opt.
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Number
http:/ /www.fpml.org/ext/is04217-2001-08-15
49 /varianceLeg valuation - Valuation of the underlyer. 0.1
(1.1)
491 /varianceLeg/valuation valuationDate - The term "Valuation Date" is assumed to have the meaning | 0..1
as defined in the ISDA 2002 Equity Derivatives Definitions. | (1..1)
4911 /varianceLeg/valuation/val | adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 0.1
uationDate section A.6.3.4.1 for details). | otherwise fall on a day that is not a business day in the (1..1)
specified business centers, together with the convention for
adjusting the date.
4.10 /varianceLeg amount - The amount of Variance Leg 0.1
(1.1
410.1 /varianceLeg/amount observationStartDate AdjustableOrRelativeDate The start of the period over which observations are made 0.1
(Refer to section A.6.3.4.3 for | which are used in the calculation Used when the (1..1)
details). observation start date differs from the trade date such as
for forward starting swaps.
4102 /varianceLeg/amount variance - Specifies Variance. 0.1
(1.1)
410.21 /varianceLeg/amount/varia | varianceAmount - Specifies, in relation to each Equity Payment Date, the 0.1
nce amount to which the Equity Payment Date relates. Unless | (1..1)
otherwise specified, this term has the meaning defined in
the ISDA 2002 Equity Derivatives Definitions.
410.2.1.1 /varianceLeg/amount/varia | currency Scheme: Currency The currency in which an amount is denominated. 0.1
nce/varianceAmount (xsd:normalizedString (3)) (1.1)
/varianceLeg/amount/varia | @currencyScheme xsd:anyURI The code representation of a currency or fund. By defaultit | Opt.
nce/varianceAmount/curren is a valid currency code as defined by the ISO standard
cy 4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
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Number
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
4102.1.2 /varianceLeg/amount/varia | amount xsd:decimal (20,10) Variance amount, which is a cash multiplier. 0.1
nce/varianceAmount (non-negative) (1.1)
4102.1.3 /varianceLeg/amount/varia | volatilityStrikePrice xsd:decimal (20,10) Either 1.1
nce (non-negative) /varianceLeg/amount/ variance/ volatilityStrikePrice or
/varianceLeg/amount/variance/ varianceStrikePrice
Specifies the Volatility Strike Price in respect of a Variance
Swap Transaction.
4103.14 /varianceLeg/amount/varia | varianceStrikePrice xsd:decimal (20,10) Either 1.1
nce (non-negative) /varianceLeg/amount/ variance/ volatilityStrikePrice or
/varianceLeg/amount/variance/ varianceStrikePrice
Specifies the Variance Strike Price in respect of a Variance
Swap Transaction. (denominated in basis points)
410315 /varianceLeg/amount/varia | varianceCap xsd:boolean If present and true, then variance cap is applicable. 0.1
nce
410.3.1.6 /varianceLeg/amount/varia | unadjustedVarianceCap | xsd:decimal (20,10) For use when varianceCap is applicable. Specifies the 0.1
nce (positive) Variance Cap in respect of a Variance Swap Transaction.
Variance Cap = Variance Cap Factor times Variance Strike.
4103.1.7 /varianceLeg/amount/varia | vegaNotional Amount xsd:decimal (20,10) Vega Notional represents the approximate gain/loss at 0.1
nce maturity for a 1% difference between RVol (realised vol)
and KVol (strike vol). It does not necessarily represent the
Vega Risk of the trade.
This field is required if ‘vegaNotional AmountCurrency’
element (field 5.2) exists.
5 / tr:varianceExtension - The business day convention to apply to the value date if it | 0..1
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Reference /trade/product)

Number
would otherwise fall on a day that is not a business day in
the specified financial business centers.
51 /tr:varianceExtension tr:varianceCapFactor xsd:decimal (20,10) Specifies the Variance Cap Factor in respect of a Variance 0.1
Option Transaction.
52 /tr:varianceExtension tr:vegaNotionalAmount | Scheme: Currency Specifies the Currency in which the Vega Notional 0.1
Currency (xsd:normalizedString (3)) Amount is quoted in respect of a Variance Swap
Transaction. This will be the same as the currency of the
underlying asset.
This field is required if “vegaNotional Amount” element
(field 4.10.3.1.7) exists.
/tr:varianceExtension/ @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
tr:vegaNotional AmountCurr is a valid currency code as defined by the ISO standard
ency 4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
53 /tr:varianceExtension observationEndDate AdjustableDate (Refer to | The start of the period over which observations are made | 0..1
section A.6.3.4.1 for details). | which are used in the calculation Used when the
observation start date differs from the trade date such as
for forward starting swaps.
54 /tr:varianceExtension returnType xsd:normalizedString(10) Specifies the Type of Return in respect of an Equity Swap | 0..1
Transaction.
55 /tr:varianceExtension initialPrice - Specifies the Initial Price in respect of an Variance Swap | 0..1
Transaction
55.1 /tr:varianceExtension/initial | currency Scheme: Currency The currency in which an amount is denominated. 1.1
Price (xsd:normalizedString (3))
/tr:varianceExtension/initial | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
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Number
Price/currency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Always use the
default value:
http:/ /www.fpml.org/ext/is04217-2001-08-15
552 /tr:varianceExtension/initial | amount xsd:decimal (20,10) Variance amount, which is a cash multiplier. 1.1
Price (non-negative)
5.6 /tr:varianceExtension finalPrice - Specifies the Final Price in respect of an Variance Swap | 0.1
Transaction
5.6.1 /tr:varianceExtension/finalP | currency Scheme: Currency The currency in which an amount is denominated. 1.1
rice (xsd:normalizedString (3))
/tr:varianceExtension/finalP | @currencyScheme xsd:any URI The code representation of a currency or fund. By defaultit | Opt.
rice/currency is a valid currency code as defined by the ISO standard
4217 - Codes for representation of currencies and funds.
Please refer to Appendix F Enumeration Spreadsheet
Currency Tab for the currency code list supported by
HKTR-R.
Always use the
default value:
http:/ /www . fpml.org/ext/is04217-2001-08-15
5.6.2 /tr:varianceExtension/finalP | amount xsd:decimal (20,10) Variance amount, which is a cash multiplier. 1.1
rice (non-negative)
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A.6.3.3.4 Reporting - Equity FpML Common Structures

A.6.33.4.1  Underlyer
Only one type of equity underlyers is supported: “singleUnderlyer”, in which the
underlyer is comprised of only one asset component. Note that “basket”, in which the

underlyer is comprised of multiple asset components, is not supported. The structure
of the “underlyer” element is illustrated as follows.

©® [ ] Underlyer
© [ ] SingleUnderlyer

undetlyingdsset 1®
[

openUnits |@

divioerafavout |@

couporament |®

singleUnderlyer @
averageU=iyTradinavolume 1@
undetlyer 'J@—.@‘ . ;

depositsryReceipt |®

o
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The “underlyingAsset” element under the “singleUnderlyer” element can
be further expanded as follows. As one can see, only the “equity”” and
“index” assets are supported.

& [ ] Asset

r—'—'@ attributes

2 substitutions

‘ (bostet )@
” (bensi )@
‘ (crst )@
" commerity )@

underlyingAsset 10X

< @mo

4 (exu:h angeretedFu ndj O]

furire )@

]

index |

Fs

< (e

1 I:mnr’.gagej@

1 (mutu;ilFund ]@I

I: opticn ] ®
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Within the “equity” and “index” elements, the “instrumentld” and “description”
elements, together with optional "exchangeld" and "relatedExchangeld" are supported,
as illustrated as follows.
O [] EquityAsset
& [] ExchangeTraded (extension base)
O [] UnderlyingAsset (extension base)

© [] identifiedAsset (extension base)

© [ ] Asset(extension base)

r_._._._._H @ attributes

0..c0 instrumentld |
—.E?'

description |
currcacy |

@ exchangeld |&
—.B

clearanccRystem |

detirlion |®

= B Exchangeldentifier. model
G . -
0,.ma

relatedExchangeid |

@B @Eﬁ 0..20 opticneE4ciangeld |3
0.ea

specitieuzchangeld (B

(@ Substitution Group
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= [ Index

= |:| ExchangeTradedCalculatedPrice (extension base)

= |:| ExchangeTraded (extenzion base)

& [ ] Underlying=sset (extension base)

& [ ] dentifiedAsset (extension base)

O [ ] Asset (extension base)

- ] attributes

0..ea
instrumentld |
@ T
description |®

curreaicy |@

@ exchangeld |3
—.B

clearanczZystem |

defirtion |
(&) 3 Exchangeldentifier. model

= relatedExchangeid |
(lndex Jox .
.o
@B @@ optioneE.icangeld |(®
0.
= specitedtzciangeld |©
0.ea - .
E:l conetituetS-nangeld )l@
E! furersd |

(¥ Substitution Group
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

a.l

/

singleUnderlyer

Describes the product's underlyer when it has only one asset
component.

all

/singleUnderlyer

underlyingAsset

Define the underlying asset, either a listed security or other
instrument.

Either substituted by the “equity” element (a.1.1a) or the
“index” element (a.1.1Db).

al.la

/singleUnderlyer

equity

Identifies the underlying asset when it is a listed equity.

This corresponds to asset type being set to "share" in Excel
template.

1.1

allal

/singleUnderlyer/equity

instrumentld

Identification of the underlying asset, using public and/or
private identifiers.

0.U
(1.1)

/singleUnderlyer/equity/ins
trumented

@instrumentldScheme

xsd: anyURI

A short form unique identifier for a security.

Possible values are:

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

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

- http:/ /www.fpml.org/spec/2002/instrument-id-CUSIP
(Committee on Uniform Securities Identification
Procedures)

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

- http:/ /www.fpml.org/spec/2002/instrument-id-
Bloomberg (Bloomberg ticker symbol)

- http:/ /www.fpml.org/spec/2002/instrument-id-
SingleOther (Internal Code)

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

- http:/ /www.fpml.org/spec/2002/instrument-id-valoren
(Valoren)

Regq.

alla2

/singleUnderlyer/equity

description

xsd:string(255)

Long name of the underlying asset.

0.1

a.l.la3

/singleUnderlyer/equity

exchangeld

xsd:string(50)

Identification of the exchange on which this asset is

0.1
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Field Field location (with root Field name Data Type
Reference | being the “underlyer”-typed
Number element)

Description

Card.

transacted for the purposes of calculating a contractural
payoff. The term "Exchange" is assumed to have the
meaning as defined in the ISDA 2002 Equity Derivatives
Definitions.

Possible value can be a Market Identifier Code (MIC),
Reuters Exchange Code (REC), "All Exchanges" or "Not
Applicable".

URL of Market Identifier Codes (MIC) for reference:

http:/ /www.is0o10383.org

URL of Reuters Exchange Code (REC) for reference:

http:/ /www fixtradingcommunity.org/ pg/structure/ tech-
specs/additional-resources/exchange-codes

alla4 /singleUnderlyer/equity relatedExchangeld xsd:string(50)

A short form unique identifier for a related exchange. If the
element is not present then the exchange shall be the
primary exchange on which listed futures and options on
the underlying are listed. The term "Exchange" is assumed
to have the meaning as defined in the ISDA 2002 Equity
Derivatives Definitions.

Possible value can be a Market Identifier Code (MIC),
Reuters Exchange Code (REC), "All Exchanges" or "Not
Applicable".

URL of Market Identifier Codes (MIC) for reference:

http:/ /www.is010383.org

URL of Reuters Exchange Code (REC) for reference:

http:/ /www fixtradingcommunity.org/ pg/structure/ tech-
specs/additional-resources/ exchange-codes

0.U
(0.30)

a.l.lb /singleUnderlyer index -

Identifies the underlying asset when it is a listed index.

This corresponds to asset type being set to "index" in Excel
template.

1.1

a.llb.l /singleUnderlyer/index instrumentld -

Identification of the underlying asset, using public and/or

0.0
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

private identifiers.

(1.1)

/singleUnderlyer/index/inst
rumented

@instrumentldScheme

xsd: anyURI

A short form unique identifier for a security.

Possible values are:

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

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

- http:/ /www.fpml.org/spec/2002/instrument-id-CUSIP
(Committee on Uniform Securities Identification
Procedures)

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

- http:/ /www.fpml.org/spec/2002/instrument-id-
Bloomberg (Bloomberg ticker symbol)

- http:/ /www.fpml.org/spec/2002/instrument-id-
SingleOther (Internal Code)

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

- http:/ /www.fpml.org/spec/2003 /instrument-id-valoren

(Valoren)

Regq.

a.l.1b.2

/singleUnderlyer/index

description

xsd:string(255)

Long name of the underlying asset.

0.1

allb.3

/singleUnderlyer/equity

exchangeld

xsd:string(50)

Identification of the exchange on which this asset is
transacted for the purposes of calculating a contractural
payoff. The term "Exchange" is assumed to have the
meaning as defined in the ISDA 2002 Equity Derivatives
Definitions.

Possible value can be a Market Identifier Code (MIC),
Reuters Exchange Code (REC), "All Exchanges" or "Not
Applicable".

URL of Market Identifier Codes (MIC) for reference:
http:/ /www.is010383.org
URL of Reuters Exchange Code (REC) for reference:

0.1
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

http:/ /www fixtradingcommunity.org/ pg/structure/ tech-
specs/additional-resources/exchange-codes

allb4

/singleUnderlyer/equity

relatedExchangeld

xsd:string(50)

A short form unique identifier for a related exchange. If the
element is not present then the exchange shall be the
primary exchange on which listed futures and options on
the underlying are listed. The term "Exchange" is assumed
to have the meaning as defined in the ISDA 2002 Equity
Derivatives Definitions.

Possible value can be a Market Identifier Code (MIC),
Reuters Exchange Code (REC), "All Exchanges" or "Not
Applicable".

URL of Market Identifier Codes (MIC) for reference:

http:/ /www.is010383.org

URL of Reuters Exchange Code (REC) for reference:

http:/ /www fixtradingcommunity.org/ pg/structure/ tech-
specs/additional-resources/exchange-codes

0.U
(0..30)

al2

/singleUnderlyer

openUnits

xsd:decimal (20,10)

The number of units (index or securities) that constitute the
underlying asset.

0.1
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A.6.3.4 Reporting - Common FpML Structures

A.6.3.4.1 Reporting — AdjustableDate

‘e O] attributes

2 mm AdustableDate model

unadjustedhate
Type  IdentifiedDate

© [] BusinessDayidiustments

| O sdustableate |©f

@ attributes

huzineszDayConvention

dateAdiustments = Type BusinessDayConventionEnum
Type  BusinessDayAdustments

@ §s BusinessCentersOrReference model

(F)o
(] buznessCentersReference J@

Type BusinezszCenterzReference

) [] BusinessCenters

O] atiributes

husinessCenters o
Tyne BusinessCenters

adivstedbate
Type  IdentifiedCate

0. bhusinessCenter
(@)o . ®
Type BusinessCenter
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Field Field location (with root Field name Data Type Description Card.
Reference | being the “AdjustableDate”-
Number typed element)
a.l / unadjustedDate xsd:date A date subject to adjustment. 0.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.

This field is ignored for Equity asset class
a2l / dateAdjustments businessDayConventio | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1

n businessDayConvention on a day that is not a business day.
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A.6.3.4.2 Reporting — AdjustableDates

| [ AdustableDates |O1

am ® attributes

unadjustedDate |®

® [ ] BusinessDayAdjustments

® attributes

businessDayConvertion |®

dateAdjustments 1O
(© & BusinessCentersOrReference model

(@#)o
husines=CentersReference |®
Ok

© | ] BusinessCerters

® @ atrivutes

0.
@ * | husinessCenter |®

businessCenters (@

adjusiectDate |®
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “AdjustableDates”-typed
element)
b1 / unadjustedDate xsd:date A date subject to adjustment. 0.U
(1..360)
b2 / dateAdjustments - The business day convention and financial business centers | 0..1
used for adjusting the date if it would otherwise fall on a
day that is not a business date in the specified business
centers.
b.2.1 / dateAdjustments businessDayConventio | Enumerated type: The convention for adjusting a date if it would otherwise fall | 0..1
n businessDayConvention on a day that is not a business day.
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A.6.3.4.3 Reporting — AdjustableOrRelativeDate

] sttributes

| [ AdustableOrRelativeDate | acjustableDate ]

E Type AdjustableDate

relatveDate

Tvoe rRelativeDatenDiizet

L

Field Field location (with root Field name Data Type Description Card.
Reference being the
Number “AdjustableOrRelativeDate
”-typed element)
cl / adjustableDate AdjustableDate (Refer to A date that shall be subject to adjustment if it would 1.1
section A.6.3.4.1 for details). | otherwise fall on a day that is not a business day in the
specified business centers, together with the convention for
adjusting the date.
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A.6.3.4.4 Reporting — AdjustableOrRelativeDates
)] sttributes
| [ AdustableCrRelativeDates | = adjustableDates
E Type AdustableDates
reiativeDates
Type HelativeDatssJ
Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “AdjustableOrRelativeDates
”-typed element)
d1 / adjustableDates AdjustableDates (Refer to A series of dates that shall be subject to adjustment if they 1.1
section A.6.3.4.2 for details). | would otherwise fall on a day that is not a business day in
the specified business centers, together with the convention
for adjusting the date.
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A.6.3.45 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.

© [ ] PaymentBase (extension base)

f_—G) 7 attributes
——@® @ sttributes
© ma PayerReceiver.model

payerPartyReference v;@

payerAcecurtReference 3®
D Payment [ receiverPartyReference |®

receiveranccuitkeference |

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

® @ sttributes

o payment&mount 1O @ ) %@

amount |®

paymentDate 1®
payr:ariTyoe @
settlementinfrmation |®
discruriF ctor ®

present Ve 4mount |®
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Field Field location (with root Field name Data Type Description Card.
Reference | being the “payment”
Number element)
gl / 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.
g3 / receiverPartyReference | Reference A reference to the party that receives the payments 0.1
corresponding to this structure.
/receiverPartyReference @href xsd:IDREF Reference to a party. Regq.
g.5 / paymentAmount - The currency amount of the payment. 0.1
g5.1 /paymentAmount currency Scheme: Currency The currency in which an amount is denominated. 0.1
(xsd:normalizedString (3)) (1.1)
/paymentAmount/ currency @currencyScheme xsd:anyURI The code representation of a currency or fund. By default it | Opt.
is a valid currency code as defined by the ISO standard 4217
- Codes for representation of currencies and funds. Please
refer to Appendix F Enumeration Spreadsheet Currency Tab
for the currency code list supported by HKTR-R.
Simply ignored by HKTR-R system. Always use the
default value:
http:/ /www .fpml.org/ext/is04217-2001-08-15
g52 /paymentAmount amount xsd:decimal (20,10) The non negative monetary quantity in currency units. 0.1
(non-negative) (1.1)
8.6 / paymentDate AdjustableDate (Refer to The payment date. This date is subject to adjustment in 0.1
section A.6.3.4 for details). accordance with any applicable business day convention.
Only applicable in Interest Rate or Equity products.
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A.6.3.4.6 Reporting — Party Trade Identifier / Trade Identifier
© [ ] PartyTradeldertifier
@ [ ] Tradeldentifier (extension base)
(_-® attributes
.: issuer |®
tradeld }®
@ am PartyAndAccountReferences model
———@)o (B
partyReference |®
@o =
accourtncisrence |®
O renciingRole |®
tradeld
(isdoterier ) 0.0 (F)o =)
versienedTradeld |®
02 Cikid )®
0.% =
allocsiicnTradeld |®
@ blockTicdeld |®
0. roRRERY
originatng 1radeld | ®
LR productComponertdentifier 1@
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

/

(branching)?

The choose-1-out-of-2 branching between the field group
[“issuer” + “tradeld”] and the field group [“partyReference”
and “tradeld”].

Note that the first field group ([“issuer” + “tradeld”]) is
mainly used to represent UTI and Prior-UTL Because
“tradeld” field in this field group does not have multiple
occurrences, when UTI and Prior-UTI need to be presented
simultaneously, multiple instances of “Tradeldentifier”-
typed elements have to be used.

On the other hand, the second field group
([“partyReference” and “tradeld”]) is mainly used to
represent UTI-TID, Prior UTI-TID, HKTR trade reference,
user trade reference, agent trade reference and CP trade
reference.

h.1

issuer

xsd:normalizedString(40)

Either ((/issuer and /tradeld (h.2)) or (/partyReference and
/tradeld (h.4)).

The issuer ID of the issuer. This field is applicable only for
UTI and Prior-UT]L for both trade correlation and non-trade
correlation purposes.

1.1

/issuer

@issuerldScheme

xsd:anyURI

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

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

scheme/external / cftc/issuer-identifier

The issuer that this field refers to always depends on what
type of trade identifier has been specified in the tradeld
(h.2) field.

For example,

Opt.

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

Version 1.4.2

Page 267


http://www.fpml.org/coding-scheme/external/cftc/issuer-identifier
http://www.fpml.org/coding-scheme/external/cftc/issuer-identifier

Hong Kong Interbank Clearing Limited

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

Confidential

Field
Reference
Number

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

Field name

Data Type

Description

Card.

(1) If tradeld field (h.2) is filled with UTI for trade
correlation purpose (i.e. with tradeldScheme
http:/ /www.fpml.org/coding-
scheme/ external / unique-transaction-identifier),
this issuer is referring to UTI's issuer for trade
correlation purpose.

(2) If tradeld field (h.2) is filled with Prior-UTI for non-
trade correlation purpose (i.e. with tradeldScheme
http:/ /www.hkicl.com.hk/scheme /new-prior-
unique-transaction-identifier), this issuer is
referring to Prior-UTI for non-trade correlation
purpose.

h.2

tradeld

xsd:normalizedString(200)

Either ((/issuer and /tradeld (h.2)) or (/partyReference and
/tradeld (h.4)).

A trade reference identifier. This field is applicable only for
UTI and Prior-UT]L, for both trade correlation and non-trade
correlation purposes.

UTI and Prior-UTI

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.

Prior-UTl is the USI for the original trade.
The UTI must be specified when UTI indicator is true; not

allowed otherwise. Prior-UTI is always optional to be
specified.

1.1
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
/tradeld @tradeldScheme xsd:anyURI Please use the following URIs for the corresponding types of | Opt.
trade identifiers in New Trade event / Backloading event / (Req.)
Post-trade events (including Amendment event) for trade
correlation purpose when applicable.
UTL
http:/ /www.fpml.org/coding-scheme/external /unique-
transaction-identifier
Prior-UTI (not applicable for post-trade events):
http:/ /www.hkicl.com.hk/scheme/ prior-unique-
transaction-identifier
On the other hand, for amendment events, please use the
following coding schemes for non-trade-correlating
purpose:
UTL
http:/ /www.hkicl.com.hk/scheme/new-unique-
transaction-identifier
Prior-UTI:
http:/ /www.hkicl.com.hk/scheme/new-prior-unique-
transaction-identifier
h.3 / partyReference Reference Either ((/issuer and /tradeld (h.2)) or (/partyReference and | 0..1
/tradeld (h.4)). (1.1)
Reference to a reporting party.
/partyReference @href xsd:IDREF Reference to a reporting party. Req.
h4 / tradeld Scheme Either ((/issuer and /tradeld (h.2)) or (/partyReference and | 1..U
(xsd:normalizedString (255)) | /tradeld (h.4)). (1.5 for
new
A trade reference identifier allocated by a party. trade
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
Further length constraints and
on different trade IDs: UTI-TID and Prior UTI-TID backloa
If a unique Trade ID (TID) reportable under the mandatory | ding,
reporting requirements in the European Union exists for the | 1.6  for
UTI-TID, Prior UTI-TID: trade, the value of the TID, presented in conformity with the | amend
xsd:normalizedString(241) format and structure applicable to it. Definition of the TID | ment,
can be found at: 1.1 for
HKTR trade reference: other
xsdnormalizedString(15) http:/ /eur- post-
lex.europa.eu/LexUriServ/LexUriServ.do?uri=0J:L:2013:05 | trade
Agent trade reference: 2:0001:0010:EN:PDF events)

xsd:normalizedString(40)

User trade reference:
xsdmormalizedString(241)

CP trade reference:
xsdmormalizedString(40)

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 left blank as reporting party cannot
input this field. Therefore, previously assigned agent trade
reference will be retained automatically.
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “Tradeldentifier”-typed
element)
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
allowed when Confirmation Platform ID (i.e. field
“relatedParty” with “ConfirmationPlatform”role) is
“PAPER”. The field is optional when Confirmation Platform
ID is “OTHERS”. The field is required otherwise.
Notes on cardinality
For new trade and backloading events, there should be at
most 5 trade identifiers:
- The user trade reference
- The agent trade reference
- The CP Trade Reference
- The UTI-TID
- The Prior UTI-TID
For amendment event, there should be at most 6 trade
identifiers:
- (For correlation purpose) The existing user trade reference
/ existing agent trade reference / HKTR trade reference
- The user trade reference
- The agent reference
- The CP Trade Reference
- The UTI-TID
- The Prior UTI-TID
Note: If there is/are no new values for the above trade
references, please fill in the existing / original values of the
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Field
Reference
Number

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

Field name

Data Type

Description

Card.

trade references into the amendment event.

For other post-trade events, there should be at most 1 trade
identifiers for correlation purpose:

- The existing user trade reference

- Or the existing agent trade reference

- Or the HKTR trade reference

/tradeld

@tradeldScheme

xsd:anyURI

Please use the following URIs for the corresponding types of
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

CP trade reference (not applicable for post-trade events):
http:/ /www .hkicl.com.hk /scheme/ confirmation-
platform/trade-ref

UTI-TID (not applicable for post-trade events):
http:/ /www.hkicl.com.hk/scheme/unique-transaction-
identifier-unique-trade-id

Prior UTI-TID (not applicable for post-trade events):
http:/ /www.hkicl.com.hk/scheme/prior-unique-
transaction-identifier-unique-trade-id

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

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

h.5

linkId

Scheme
(xsd:normalizedString (100))

A linking element used to link the Near Leg and Far Leg of
an FX Swap

Applicable to FXFWD and FXNDF only

0.U
(0.1)

/linkId

@linkIdScheme

xsd:any URI

Opt.
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A.6.3.4.7 Reporting — Party Event Information

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

O @ TomiPartyandaccourtReferences modsl =

partyReference |®
. e

accow #Eeicrence |@

eventid
®
Type  Eventld

confirmed

Type xszcihoolean

executionType

Type ExecutionType

| [ PartyEventinformation |@9‘ executionvenueType

Type ExecutionenueType

(O] |:| EvertProcessingTimestamps

orderEntry Timestamp
evertProcessing Timestamps o . o Tyfss | SEECEBINE
[BZCRIE enthrace ssngTimestamps submiszionCfOrderEntry Timestamp
Type x=ddsteTime

remarks

Type xsdstring
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Field
Reference
Number

Field location (with root

being the

“PartyEventInformation”-

typed element)

Field name

Data Type

Description

Card.

il

/

partyReference

Reference

Reference to a party.

0.1
(1.1)

/partyReference

@href

xsd:IDREF

Reference to a party.

Regq.

1.2

/

tr:eventld

Eventld

An event reference identifier allocated by a party.

Note that this event reference is for information purpose
only

1.1

/ treventld

@eventldScheme

xsd:anyURI

If user specifies HKTR-R system assigned Event Reference
for a previous reported trade, the URI must be
“http:/ /www.hkicl.com.hk/scheme/hktr/event-ref “.

Users may specify agent event reference (agent only) or user
event reference (reporting party only) to the trade event for
their own referencing purpose.

For agent event reference, the URI should be
“http:/ /www.hkicl.com.hk/scheme/hktr/agent-event-ref”.

For wuser event reference, the URI should be
“http:/ /www.hkicl.com.hk/scheme/hktr/user-event-ref ”.

Regq.

i.3

tr:confirmed

xsd:boolean

Indicates whether the reported trade has been confirmed or
not.

Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.

0.1

i4

tr:executionType

Scheme: ExecutionType
(xsd:normalizedString(63))

Used to describe how the trade was executed, e.g. via voice
or electronically.

Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.

0.1

/tr:executionType

@executionTypeSchem
e

xsd:any URI

Always use the
default value:
http:/ /www.fpml.org/coding-scheme/ execution-type

Opt.
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Field Field location (with root Field name Data Type Description Card.
Reference | being the
Number “PartyEventInformation”-
typed element)
i.5 / tr:executionVenueType | Scheme: Used to describe the type of venue where trade was 0.1
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.
/triexecutionVenueType @executionVenueType | xsd:anyURI Always use the | Opt.
Scheme default value:
http:/ /www.fpml.org/coding-scheme/ execution-venue-
type
.6 / trieventProcessingTime | --- Allows timing information about when an event was 0.1
stamps processed and reported to be recorded.
i.6.1 /tr:eventProcessingTimestamp | tr:orderEntryTimestam | xsd:dateTime Order entry date and time as in Coordinated Universal Time | 0..1
s P (UTC) of Hong Kong zone (UTC+8:00).
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
1.6.2 /tr:eventProcessingTimestamp | tr:submissionOfOrderE | xsd:dateTime The date and time when the order was sent to platform for 0.1
s ntryTimestamp execution as in Coordinated Universal Time (UTC) of Hong
Kong zone (UTC+8:00).
Applicable to New Trade event, Amendment event,
Backloading event and Termination event only.
i.7 / triremarks xsd:string(255) A free style string for typing in the remarks of the trade 0.1
event for internal reference
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A.6.3.4.8 Reporting — Fx Cash Settlement

This is a common HKICL specific data structure that is commonly used for storing foreign exchange cash settlement details.

seftlementCurrency ®
Type Currency

reverenceCurrency

Twvpz  Currency

noticnal&mourt

Type Posttivenicney

©® [ ] FxFixing

guotedCurrencyPair J

| [ FxCashsettiomert |@—.@ Twne  QuotedCurrencyPair
fixing fixingDate
Type FxFixing | Type xsd:date)

fxSputPateSource i

(®) ®
Type FxSpotRateSource J

1. | r&asSourceFixing ®
Tyne FxrateSourceFixing

settiensntDate
Type AdjustableDaie
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Field Field location (with root Field name Data Type
Reference | being the

Number “FxCashSettlement”-typed
element)

Description

Card.

j1 / settlementCurrency Scheme: Currency
(xsd:normalizedString (3))

The currency in which settlement occurs. It is mandatory for
FXNDF and FXNDO.

0.1

j1.1 /settlementCurrency @currencyScheme xsd:anyURI

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

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

Opt.

j-2 / fixing -

Specifies the source for and timing of a fixing of an exchange
rate. This is used in the agreement of non-deliverable
forward trades as well as various types of FX OTC options
that require observations against a particular rate. It is only
applicable for FXNDF and FXNDO.

0.U
(0.1)

j-2.1 /fixing fixingDate xsd:date

Describes the specific date when a non-deliverable forward
will "fix" against a particular rate, which will be used to
compute the ultimate cash settlement. It is only applicable
for FXNDF and FXNDO.

0.1
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A.6.4 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.6.4.1 Common for all asset classes (under New Trade event, Backloading event or Amendment event)
Below are the fields that are common across all asset classes (under new trade event, backloading event and amendment event).
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 - Issuer ID (for trade [Amendment] R No
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement Matching
Fields
correlation) /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerScheme="http:/ /www.fpml.org/coding-
scheme/ external/ cftc/issuer-identifier”

UTI - UTI value (for trade [Amendment] R No

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

Agreement Date [Amendment] /agreementDate R No

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

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

trade correlation) /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 “

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

trade correlation) /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 “

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

UTI - Issuer ID (for non-trade /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerScheme="http:/ /www.fpml.org/coding- R Yes

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

UTI - UTI value (for non-trade [New Trade / Backloading] R Yes

correlation) /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”

UTI-TID [New Trade / Backloading] R Yes
/trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.hkicl.com.hk/sc
heme/hktr/unique-transaction-identifier-unique-trade-id “
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement Matching
Fields

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

Confirmation Platform ID Party in partyTradeInformation block with R Yes
/trade/tradeHeader/ partyTradeInformation/relatedParty/role=" ConfirmationPlatform"

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

Clearing /trade/tradeHeader/ partyTradeInformation/intentToClear R Yes

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

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

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

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

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

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

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

Industrial Sector /trade/tradeHeader/ partyTradeInformation/ triindustrialSector R Yes

Counterparty Industrial Sector /trade/tradeHeader/ partyTradeInformation/ triindustrialSector R Yes

Trade Date /trade/tradeHeader/tradeDate R Yes
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A.6.4.2 Interest Rate

A.6.4.2.1 Interest Rate Swap (Floating Vs. Fixed / Overnight Index Swap / Basis Swap / Fixed Vs. Fixed / Inflation Swap)

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

Requirement | Matching
Fields

Asset Class /trade/swap/primaryAssetClass R Yes

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

Leg 1 Payer /trade/swap/swapStream[1]/payerPartyReference R Yes

Leg 2 Payer /trade/swap/swapStream[2]/ payerPartyReference R Yes

Effective Date (Unadjusted Date) | /trade/swap/swapStream[1 | 2]/calculationPeriodDates/ effectiveDate/unadjustedDate R Yes

Termination Date (Unadjusted /trade/swap/swapStream([1 | 2] / calculationPeriodDates/ terminationDate / unadjustedDate R Yes

Date)

Payment Frequency (Period) /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ period R No

Payment Frequency (Period /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ periodMultiplier R No

Multiplier)

Notional Schedule (Step Date) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStep | R Yes
Schedule/step/stepDate

Notional Schedule (Step Value) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStep | R
Schedule/step/stepValue

Notional Amount (Currency) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule/notionalStep | R Yes
Schedule/ currency

Notional Amount (Amount) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule /notionalStep | R Yes
Schedule/initial Value

Fixed Rate /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/fixedRateSchedule/initial Value | R Yes

Fixed Rate Schedule (Step Date) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/fixedRateSchedule/step/stepD | R Yes
ate

Fixed Rate Schedule (Step Value) | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/fixedRateSchedule/step/stepV | R
alue

Floating Rate Index /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/floatin | R Yes
gRatelndex

Floating Rate Multiplier /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/floatin | R No
gRateMultiplierSchedule/initial Value

Floating Rate Multiplier Schedule | /trade/swap/swapStream([1 |2]/calculationPeriod Amount/ calculation/floatingRateCalculation/floatin | R Yes

(Step Date)

gRateMultiplierSchedule/step/stepDate
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
Floating Rate Multiplier Schedule | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/floatingRateCalculation/floatin | R
(Step Value) gRateMultiplierSchedule/step/stepValue
Floating Rate Tenor (Period) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/index | R Yes
Tenor/period
Floating Rate Tenor (Period /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/index | R Yes
Multiplier) Tenor/periodMultiplier
Floating Rate Spread /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/sprea | R Yes
dSchedule/initial Value
Spread Schedule (Step Date) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/sprea | R Yes
dSchedule/step/stepDate
Spread Schedule (Step Value) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/sprea | R
dSchedule/step/stepValue
Settlement Currency /trade/swap/swapStream[1 | 2] /settlementProvision/settlementCurrency R (Only if the Yes
settlement
currency is
different from
the principle
currency and
not allowed
otherwise.)
Inflation Lag - Period (Period) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/inflationRateCalculation/inflati | R No
onLag/period
Inflation Lag - Period (Period /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/inflationRateCalculation/inflati | R No
Multiplier) onLag/periodMultiplier
Inflation Lag - DayType /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/inflationRateCalculation/inflati | R No
onLag/dayType
Inflation Rate Source /trade/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/inflationRateCalculation/index | R No
Source
Inflation Index Main Publication | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/inflationRateCalculation/main | R No
Publication
Inflation Interpolation Method /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/inflationRateCalculation/inter | R No
polationMethod
Inflation Index Initial Level /trade/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/inflationRateCalculation/initial | R No
IndexLevel
Early Termination - Mandatory /trade/swap/ earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/ period R No
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching

Fields

Early Termination Date Tenor

Period (Period)

Early Termination - Mandatory /trade/swap/earlyTerminationProvision/mandatoryEarlyTerminationDateTenor/ periodMultiplier R No

Early Termination Date Tenor

Period (Period Multiplier)

Early Termination - Mandatory /trade/swap/earlyTerminationProvision/mandatoryEarlyTermination/ mandatoryEarlyTerminationD | R Yes

Early Termination Date ate/unadjustedDate

(Unadjusted Date)

Early Termination - Single Party | /trade/swap/earlyTerminationProvision/optionalEarlyTermination/singlePartyOption/buyerPartyRe | R No

Option - Option Buyer ference

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/ (americanExercise | bermudaExerc | R Yes

Early Termination Exercise Style | ise | europeanExercise)

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/americanExercise/commencemen | R No

Early Termination tDate/adjustableDate/unadjustedDate

Commencement Date

(Unadjusted Date)

Early Termination - Optional /trade/(swap/earlyTerminationProvision/optionalEarlyTermination/americanExercise/expirationDat | R No

Early Termination Expiration e | swap/earlyTerminationProvision/ optionalEarly Termination/europeanExercise/expirationDate) / adj

Date (Unadjusted Date) ustableDate/unadjustedDate

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/bermudaExercise/bermudaExerci | R No

Early Termination Bermuda seDates/adjustableDates/unadjustedDate

Exercise Dates (Unadjusted Date)

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/ (americanExercise | bermudaExerc | R No

Early Termination Relevant ise | europeanExercise) /relevantUnderlyingDate/adjustableDates / unadjustedDate

Underlying Dates (Unadjusted

Date)

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/optionalEarlyTerminationAdjuste | R No

Early Termination Adjusted dDates/ earlyTerminationEvent/adjustedExerciseDate

Exercise Date

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/optionalEarlyTerminationAdjuste | R No

Early Termination Adjusted dDates/ earlyTerminationEvent/adjustedEarlyTerminationDate

Early Termination Date

Cancelable Provision - /trade/swap/cancelableProvision/buyerPartyReference R No

Cancelation Option Buyer

Cancelable Provision - /trade/swap/cancelableProvision/sellerPartyReference R No
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching

Fields

Cancelation Option Seller

Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) R Yes

Cancelation Option Exercise Style

Cancelable Provision - /trade/swap/cancelableProvision/americanExercise/ commencementDate/adjustableDate/unadjusted | R No

Cancelation Option Date

Commencement Date

(Unadjusted Date)

Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | europeanExercise) / expirationDate/adjustableDa | R No

Cancelation Option Expiration te/unadjustedDate

Date (Unadjusted Date)

Cancelable Provision - /trade/swap/cancelableProvision/bermudaExercise/bermudaExerciseDates/adjustableDates/unadjus | R No

Cancelation Option Bermuda tedDate

Exercise Dates (Unadjusted Date)

Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) /relevantU | R No

Cancelation Option Relevant nderlyingDate/adjustableDates/unadjustedDate

Underlying Dates (Unadjusted

Date)

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/payerPartyReference R No

Cancelation Option Initial Fee

Payer

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/receiverPartyReference R No

Cancelation Option Initial Fee

Receiver

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/paymentAmount/currency R No

Cancelation Option Initial Fee

Amount (Currency)

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/ paymentAmount/amount R No

Cancelation Option Initial Fee
Amount (Amount)
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A.6.4.2.2 Cross Currency Swap (Floating Vs. Fixed / Basis Swap / Fixed Vs. Fixed)

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

Requirement Matching
Fields

Asset Class /trade/swap/primaryAssetClass R Yes

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

Leg 1 Payer /trade/swap/swapStream[1]/payerPartyReference R Yes

Leg 2 Payer /trade/swap/swapStream|[2]/ payerPartyReference R Yes

Effective Date (Unadjusted Date) | /trade/swap/swapStream[1 | 2]/calculationPeriodDates/ effectiveDate/unadjustedDate R Yes

Termination Date (Unadjusted /trade/swap/swapStream([1 | 2] / calculationPeriodDates/ terminationDate/ unadjustedDate R Yes

Date)

Payment Frequency (Period) /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ period R No

Payment Frequency (Period /trade/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency/ periodMultiplier R No

Multiplier)

Notional Schedule (Step Date) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule /notionalStep | R Yes
Schedule/step/stepDate

Notional Schedule (Step Value) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/notionalSchedule /notionalStep | R
Schedule/step/stepValue

Notional Amount (Currency) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStep | R Yes
Schedule/currency

Notional Amount (Amount) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStep | R Yes
Schedule/initial Value

Fixed Rate /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/fixedRateSchedule/initial Value | R Yes

Fixed Rate Schedule (Step Date) /trade/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/fixedRateSchedule/step/stepD | R Yes
ate

Fixed Rate Schedule (Step Value) | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/fixedRateSchedule/step/stepV | R
alue

Floating Rate Index /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/floatin | R Yes
gRateIndex

Floating Rate Multiplier /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/floatin | R No
gRateMultiplierSchedule/initial Value

Floating Rate Multiplier Schedule | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/calculation/floatingRateCalculation/floatin | R Yes

(Step Date) gRateMultiplierSchedule/step/stepDate

Floating Rate Multiplier Schedule | /trade/swap/swapStream[1 |2]/calculationPeriod Amount/ calculation/floatingRateCalculation/floatin | R

(Step Value)

gRateMultiplierSchedule/step/stepValue
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
Floating Rate Tenor (Period) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/index | R Yes
Tenor/period
Floating Rate Tenor (Period /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/index | R Yes
Multiplier) Tenor/periodMultiplier
Floating Rate Spread /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/sprea | R Yes
dSchedule/initial Value
Spread Schedule (Step Date) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/sprea | R Yes
dSchedule/step/stepDate
Spread Schedule (Step Value) /trade/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalculation/sprea | R
dSchedule/step/stepValue
Settlement Currency /trade/swap/swapStream[1 | 2] /settlementProvision/settlementCurrency R (Only if the Yes
settlement
currency is
different from
the principle
currency and
not allowed
otherwise.)
Early Termination - Mandatory /trade/swap/ earlyTerminationProvision/ mandatoryEarlyTerminationDateTenor/ period R No
Early Termination Date Tenor
Period (Period)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/mandatoryEarlyTerminationDateTenor/ periodMultiplier R No
Early Termination Date Tenor
Period (Period Multiplier)
Early Termination - Mandatory /trade/swap/earlyTerminationProvision/ mandatoryEarlyTermination/ mandatoryEarlyTerminationD | R Yes
Early Termination Date ate/unadjustedDate
(Unadjusted Date)
Early Termination - Single Party | /trade/swap/earlyTerminationProvision/optionalEarlyTermination/singlePartyOption/buyerPartyRe | R No
Option - Option Buyer ference
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/ (americanExercise | bermudaExerc | R Yes
Early Termination Exercise Style | ise | europeanExercise)
Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/americanExercise/commencemen | R No

Early Termination
Commencement Date
(Unadjusted Date)

tDate/adjustableDate/unadjustedDate
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching

Fields

Early Termination - Optional /trade/(swap/earlyTerminationProvision/optionalEarlyTermination/americanExercise/expirationDat | R No

Early Termination Expiration e | swap/earlyTerminationProvision/ optionalEarlyTermination/europeanExercise/expirationDate) / adj

Date (Unadjusted Date) ustableDate/unadjustedDate

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/bermudaExercise/bermudaExerci | R No

Early Termination Bermuda seDates/adjustableDates/unadjustedDate

Exercise Dates (Unadjusted Date)

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/ (americanExercise | bermudaExerc | R No

Early Termination Relevant ise | europeanExercise) /relevantUnderlyingDate /adjustableDates / unadjustedDate

Underlying Dates (Unadjusted

Date)

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/optionalEarlyTerminationAdjuste | R No

Early Termination Adjusted dDates/ earlyTerminationEvent/adjustedExerciseDate

Exercise Date

Early Termination - Optional /trade/swap/earlyTerminationProvision/optionalEarly Termination/optionalEarlyTerminationAdjuste | R No

Early Termination Adjusted dDates/ earlyTerminationEvent/adjustedEarlyTerminationDate

Early Termination Date

Cancelable Provision - /trade/swap/cancelableProvision/buyerPartyReference R No

Cancelation Option Buyer

Cancelable Provision - /trade/swap/cancelableProvision/sellerPartyReference R No

Cancelation Option Seller

Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) R Yes

Cancelation Option Exercise Style

Cancelable Provision - /trade/swap/cancelableProvision/americanExercise/ commencementDate/adjustableDate/unadjusted | R No

Cancelation Option Date

Commencement Date

(Unadjusted Date)

Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | europeanExercise) / expirationDate/adjustableDa | R No

Cancelation Option Expiration te/unadjustedDate

Date (Unadjusted Date)

Cancelable Provision - /trade/swap/cancelableProvision/bermudaExercise/bermudaExerciseDates/adjustableDates/unadjus | R No

Cancelation Option Bermuda tedDate

Exercise Dates (Unadjusted Date)

Cancelable Provision - /trade/swap/cancelableProvision/ (americanExercise | bermudaExercise | europeanExercise) /relevantU | R No

Cancelation Option Relevant
Underlying Dates (Unadjusted

nderlyingDate/adjustableDates/unadjustedDate
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching

Fields

Date)

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/payerPartyReference R No

Cancelation Option Initial Fee

Payer

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/receiverPartyReference R No

Cancelation Option Initial Fee

Receiver

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/paymentAmount/currency R No

Cancelation Option Initial Fee

Amount (Currency)

Cancelable Provision - /trade/swap/cancelableProvision/initialFee/paymentAmount/amount R No

Cancelation Option Initial Fee

Amount (Amount)

Initial Principal Exchange /trade/swap/swapStream[1 | 2]/ principalExchanges/initialExchange R No

Final Principal Exchange /trade/swap/swapStream[1 | 2] / principalExchanges/finalExchange R No

Intermediate Principal Exchange | /trade/swap/swapStream[1 | 2]/ principalExchanges/intermediateExchange R No
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A.6.4.23 CapFloor

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

Requirement Matching
Fields

Asset Class /trade/capFloor/primaryAssetClass R Yes

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

Buyer /trade/capFloor/capFloorStream/receivePartyReference R Yes

Seller /trade/ capFloor/capFloorStream/ payerPartyReference R Yes

Effective Date (Unadjusted Date) /trade/ capFloor/capFloorStream /calculationPeriodDates/ effectiveDate/ unadjustedDate R Yes

Termination Date (Unadjusted /trade/capFloor/capFloorStream /calculationPeriodDates/ terminationDate / unadjustedDate R Yes

Date)

Payment Frequency (Period) /trade/ capFloor/capFloorStream/paymentDates / paymentFrequency/ period R No

Payment Frequency (Period /trade/ capFloor/capFloorStream/paymentDates/ paymentFrequency/ periodMultiplier R No

Multiplier)

Notional Schedule (Step Date) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule /notional | R Yes
StepSchedule/step/stepDate

Notional Schedule (Step Value) /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/notional | R
StepSchedule/step/stepValue

Notional Amount (Currency) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/notional | R Yes
StepSchedule/ currency

Notional Amount (Amount) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/notional | R Yes
StepSchedule/initialValue

Floating Rate Index /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R Yes
atingRateIndex

Floating Rate Multiplier /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/ floatingRateCalculation/flo | R No
atingRateMultiplierSchedule/initial Value

Floating Rate Multiplier Schedule | /trade/capFloor/capFloorStream/calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R Yes

(Step Date) atingRateMultiplierSchedule/step/stepDate

Floating Rate Multiplier Schedule | /trade/capFloor/capFloorStream/calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R

(Step Value) atingRateMultiplierSchedule/step/stepValue

Floating Rate Tenor (Period) /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/in | R Yes
dexTenor/period

Floating Rate Tenor (Period /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/in | R Yes

Multiplier) dexTenor/ periodMultiplier

Floating Rate Spread /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/sp | R Yes
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
readSchedule/initial Value
Spread Schedule (Step Date) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/sp | R Yes
readSchedule/step/stepDate
Spread Schedule (Step Value) /trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/sp | R
readSchedule/step/stepValue
Cap Rate - Initial /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/ca | R Yes
pRateSchedule/initialValue
Cap Rate - Buyer /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/ca | R Yes
pRateSchedule/buyer
Cap Rate - Seller /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/ca | R Yes
pRateSchedule/seller
Cap Rate Schedule (Step Date) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/ca | R Yes
pRateSchedule/step/stepDate
Cap Rate Schedule (Step Value) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/ca | R
pRateSchedule/step/stepValue
Floor Rate - Initial /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R Yes
orRateSchedule/initialValue
Floor Rate - Buyer /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R Yes
orRateSchedule/buyer
Floor Rate - Seller /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R Yes
orRateSchedule/seller
Floor Rate Schedule (Step Date) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R Yes
orRateSchedule/step/stepDate
Floor Rate Schedule (Step Value) /trade/ capFloor/capFloorStream/ calculationPeriod Amount/ calculation/floatingRateCalculation/flo | R
orRateSchedule/step/stepValue
Settlement Currency /trade/ capFloor/capFloorStream/ settlementProvision/ settlementCurrency R (Only if the Yes
settlement
currency is
different from
the principle
currency and not
allowed
otherwise.)
Premium Payer /trade/ capFloor/premium/ payerPartyReference R No
Premium Receiver /trade/ capFloor/premium/receiverPartyReference R No
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching

Fields

Premium Amount (Currency) /trade/capFloor/premium/paymentAmount/ currency R No

Premium Amount (Amount) /trade/ capFloor/premium/paymentAmount/amount R No

Early Termination - Mandatory /trade/ capFloor/earlyTerminationProvision/ mandatoryEarly TerminationDateTenor/ period R No

Early Termination Date Tenor

Period (Period)

Early Termination - Mandatory /trade/ capFloor/earlyTerminationProvision/ mandatoryEarly TerminationDateTenor/ periodMultipli | R No

Early Termination Date Tenor er

Period (Period Multiplier)

Early Termination - Mandatory /trade/capFloor/ earlyTerminationProvision/ mandatoryEarlyTermination/mandatoryEarlyTerminat | R Yes

Early Termination Date ionDate/unadjustedDate

(Unadjusted Date)

Early Termination - Single Party /trade/capFloor/ earlyTerminationProvision/optionalEarlyTermination/singlePartyOption/buyerPa | R No

Option - Option Buyer rtyReference

Early Termination - Optional /trade/ capFloor/earlyTerminationProvision/optionalEarlyTermination/ (americanExercise | bermud | R Yes

Early Termination Exercise Style aExercise | europeanExercise)

Early Termination - Optional /trade/capFloor/earlyTerminationProvision/ optionalEarlyTermination/americanExercise/commenc | R No

Early Termination ementDate/adjustableDate/unadjustedDate

Commencement Date (Unadjusted

Date)

Early Termination - Optional /trade/ (capFloor/ earlyTerminationProvision/optionalEarlyTermination/americanExercise/expiratio | R No

Early Termination Expiration Date | nDate | capFloor/earlyTerminationProvision/optionalEarlyTermination/europeanExercise/ expiratio

(Unadjusted Date) nDate)/adjustableDate/unadjustedDate

Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/bermudaExercise/bermuda | R No

Early Termination Bermuda ExerciseDates/adjustableDates/unadjustedDate

Exercise Dates (Unadjusted Date)

Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/ (americanExercise | bermud | R No

Early Termination Relevant aExercise | europeanExercise) /relevantUnderlyingDate/adjustableDates/ unadjustedDate

Underlying Dates (Unadjusted

Date)

Early Termination - Optional /trade/capFloor/ earlyTerminationProvision/optionalEarlyTermination/optionalEarlyTerminationA | R No

Early Termination Adjusted djustedDates/ earlyTerminationEvent/adjusted ExerciseDate

Exercise Date

Early Termination - Optional /trade/capFloor/earlyTerminationProvision/optionalEarlyTermination/optionalEarlyTerminationA | R No

Early Termination Adjusted Early
Termination Date

djustedDates/ earlyTerminationEvent/adjustedEarlyTerminationDate
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A.6.42.4 FRA
Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
Asset Class /trade/fra/primaryAssetClass R Yes
Product taxonomy /trade/fra/productType/@productTypeScheme="http:/ /www.fpml.org/coding-scheme/product- R Yes
taxonomy”
Buyer /trade/fra/buyerPartyReference R Yes
Seller /trade/fra/sellerPartyReference R Yes
Effective Date (Adjusted Date) /trade/fra/adjustedEffectiveDate R Yes
Termination Date (Adjusted Date) | /trade/fra/adjustedTerminationDate R Yes
Notional Amount (Currency) /trade/fra/notional/currency R Yes
Notional Amount (Amount) /trade/fra/notional /amount R Yes
Fixed Rate /trade/fra/fixedRate R Yes
Floating Rate Index /trade/fra/floatingRateIndex R Yes
Floating Rate Tenor (Period) /trade/fra/indexTenor/period R Yes
Floating Rate Tenor (Period /trade/fra/indexTenor/ periodMultiplier R Yes
Multiplier)
FRA Discounting /trade/fra/fraDiscounting R No
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A.6.4.25 Swaption

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

Requirement Matching
Fields

Asset Class /trade/swaption/primaryAssetClass R Yes

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

Buyer /trade/swaption/buyerPartyReference R Yes

Seller /trade/swaption/sellerPartyReference R Yes

Leg 1 Payer /trade/swaption/swap/swapStream[1]/payerPartyReference R Yes

Leg 2 Payer /trade/swaption/swap/swapStream[2]/ payerPartyReference R Yes

Effective Date (Unadjusted Date) /trade/swaption/swap/swapStream[1 | 2] / calculationPeriodDates/ effectiveDate / unadjustedDate R Yes

Termination Date (Unadjusted /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriodDates/ terminationDate/ unadjustedDat | R Yes

Date) e

Payment Frequency (Period) /trade/swaption/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency / period R No

Payment Frequency (Period /trade/swaption/swap/swapStream[1 | 2]/ paymentDates/ paymentFrequency / periodMultiplier R No

Multiplier)

Notional Schedule (Step Date) /trade/swaption/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule | R Yes
/notionalStepSchedule/step/stepDate

Notional Schedule (Step Value) /trade/swaption/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule | R
/notionalStepSchedule/step/stepValue

Notional Amount (Currency) /trade/swaption/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule | R Yes
/notionalStepSchedule/ currency

Notional Amount (Amount) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/notionalSchedule | R Yes
/notionalStepSchedule/initialValue

Fixed Rate /trade/swaption/swap/swapStream[1 | 2]/ calculationPeriod Amount/ calculation/ fixedRateSchedule | R Yes
/initialValue

Fixed Rate Schedule (Step Date) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/fixedRateSchedule | R Yes
/step/stepDate

Fixed Rate Schedule (Step Value) /trade/swaption/swap/swapStream[1 | 2] / calculationPeriod Amount/ calculation/ fixedRateSchedule | R
/step/stepValue

Floating Rate Index /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalcul | R Yes
ation/floatingRateIndex

Floating Rate Multiplier /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalcul | R No
ation/floatingRateMultiplierSchedule/initialValue

Floating Rate Multiplier Schedule | /trade/swaption/swap/swapStream([1 | 2]/calculationPeriod Amount/calculation/floatingRateCalcul | R Yes
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
(Step Date) ation/floatingRateMultiplierSchedule/step/stepDate
Floating Rate Multiplier Schedule | /trade/swaption/swap/swapStream([1 |2]/calculationPeriod Amount/calculation/floatingRateCalcul | R
(Step Value) ation/floatingRateMultiplierSchedule/step/stepValue
Floating Rate Tenor (Period) /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalcul | R Yes
ation/indexTenor/ period
Floating Rate Tenor (Period /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalcul | R Yes
Multiplier) ation/indexTenor/periodMultiplier
Floating Rate Spread /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/ floatingRateCalcul | R Yes
ation/spreadSchedule/initial Value
Spread Schedule (Step Date) /trade/swaption/swap/swapStream([1 | 2]/ calculationPeriod Amount/ calculation/floatingRateCalcul | R Yes
ation/spreadSchedule/step/stepDate
Spread Schedule (Step Value) /trade/swaption/swap/swapStream([1 | 2] / calculationPeriod Amount/ calculation/floatingRateCalcul | R
ation/spreadSchedule/step/stepValue
Settlement Currency /trade/swaption/swap/swapStream([1 | 2] / settlementProvision/settlementCurrency R (Only if the Yes
settlement
currency is
different from
the principle
currency and
not allowed
otherwise.)
Premium Payer /trade/swaption/ premium/ payerPartyReference R No
Premium Receiver /trade/swaption/premium/receiverPartyReference R No
Premium Amount (Currency) /trade/swaption/premium/paymentAmount/currency R No
Premium Amount (Amount) /trade/swaption/premium/paymentAmount/amount R No
Swaption - Option Type /trade/swaption/optionType R Yes
Swaption - Exercse Style /trade/swaption/ (americanExercise | bermudaExercise | europeanExercise) R Yes
Swaption - Commencement Date /trade/swaption/americanExercise/commencementDate/adjustableDate/unadjustedDate R Yes
(Unadjusted Date)
Swaption - Expiration Date /trade/swaption/(americanExercise | europeanExercise) / expirationDate/adjustableDate/unadjusted | R Yes
(Unadjusted Date) Date
Swaption - Bermuda Exercise /trade/swaption/bermudaExercise/bermudaExerciseDates/adjustableDates / unadjustedDate R Yes
Dates (Unadjsuted Date)
Swaption - Relevant Underlying /trade/swaption/(americanExercise | bermudaExercise | europeanExercise) /relevantUnderlyingDate | R No

Dates (Unadjusted Date)

/adjustableDates/unadjustedDate
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching

Fields

Swaption - Partial Exercise - /trade/swaption/europeanExercise/ partialExercise/integralMultipleAmount R No

Integral Multiple Amount

Swaption - Partial Exercise - /trade/swaption/europeanExercise/ partialExercise/ minimumNotional Amount R No

Minimum Exercise Amount

Swaption - Multiple Exercise - /trade/swaption/(americanExercise | bermudaExercise) / multipleExercise/integralMultiple Amount R No

Integral Multiple Amount

Swaption - Multiple Exercise - /trade/swaption/ (americanExercise | bermudaExercise) / multipleExercise/ maximumNotionalAmou | R No

Minimum Exercise Amount nt

Swaption - Multiple Exercise - /trade/swaption/ (americanExercise | bermudaExercise) / multipleExercise/ minimumNotionalAmoun | R No

Maximum Exercise Amount t

Swaption - Settlement Type /trade/swaption/(cashSettlement | physicalSettlement) R No

Swaption - Swaption Straddle /trade/swaption/swaptionStraddle R No

Early Termination - Mandatory /trade/swaption/swap/earlyTerminationProvision/mandatoryEarlyTerminationDateTenor/period | R No

Early Termination Date Tenor

Period (Period)

Early Termination - Mandatory /trade/swaption/swap/ early TerminationProvision/mandatoryEarlyTerminationDateTenor/period | R No

Early Termination Date Tenor Multiplier

Period (Period Multiplier)

Early Termination - Mandatory /trade/swaption/swap/ early TerminationProvision/mandatoryEarlyTermination/ mandatoryEarlyT | R Yes

Early Termination Date erminationDate/unadjustedDate

(Unadjusted Date)

Early Termination - Single Party /trade/swaption/swap/ early TerminationProvision/optionalEarlyTermination/singlePartyOption/b | R No

Option - Option Buyer uyerPartyReference

Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExercise |[b | R Yes

Early Termination Exercise Style ermudaExercise | europeanExercise)

Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/americanExercise/co | R No

Early Termination mmencementDate/adjustableDate/unadjustedDate

Commencement Date (Unadjusted

Date)

Early Termination - Optional /trade/swaption/(swap/ earlyTerminationProvision/optionalEarlyTermination/americanExercise/e | R No

Early Termination Expiration Date | xpirationDate | swap/earlyTerminationProvision/optionalEarlyTermination/europeanExercise/expir

(Unadjusted Date) ationDate) /adjustableDate/unadjustedDate

Early Termination - Optional /trade/swaption/swap/early TerminationProvision/optionalEarlyTermination/bermudaExercise/be | R No

Early Termination Bermuda
Exercise Dates (Unadjusted Date)

rmudaExerciseDates/adjustableDates/unadjustedDate
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching

Fields

Early Termination - Optional /trade/swaption/swap/earlyTerminationProvision/optionalEarlyTermination/(americanExercise |b | R No

Early Termination Relevant ermudaExercise | europeanExercise) / relevantUnderlyingDate / adjustableDates / unadjustedDate

Underlying Dates (Unadjusted

Date)

Early Termination - Optional /trade/swaption/swap/early TerminationProvision/optionalEarlyTermination/optionalEarlyTermin | R No

Early Termination Adjusted ationAdjustedDates/earlyTerminationEvent/adjustedExerciseDate

Exercise Date

Early Termination - Optional /trade/swaption/swap/early TerminationProvision/optionalEarlyTermination/optionalEarlyTermin | R No

Early Termination Adjusted Early | ationAdjustedDates/earlyTerminationEvent/adjustedEarlyTerminationDate

Termination Date

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/buyerPartyReference R No

Option Buyer

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/sellerPartyReference R No

Option Seller

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/(americanExercise | bermudaExercise | europeanExercis | R Yes

Option Exercise Style e)

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/americanExercise/commencementDate/adjustableDate | R No

Option Commencement Date /unadjustedDate

(Unadjusted Date)

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/(americanExercise | europeanExercise)/expirationDate/ | R No

Option Expiration Date adjustableDate/unadjustedDate

(Unadjusted Date)

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/bermudaExercise/bermudaExerciseDates/adjustableD | R No

Option Bermuda Exercise Dates ates/unadjustedDate

(Unadjusted Date)

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/(americanExercise | bermudaExercise | europeanExercis | R No

Option Relevant Underlying Dates | e)/relevantUnderlyingDate/adjustableDates/unadjustedDate

(Unadjusted Date)

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/initialFee/payerPartyReference R No

Option Initial Fee Payer

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/initialFee/receiverPartyReference R No

Option Initial Fee Receiver

Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/initialFee/paymentAmount/currency R No

Option Initial Fee Amount
(Currency)
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Field Name FpML path relative to the Trade Event element Reporting Linking /

Requirement Matching

Fields
Cancelable Provision - Cancelation | /trade/swaption/swap/cancelableProvision/initialFee/paymentAmount/amount R No
Option Initial Fee Amount
(Amount)
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A.6.4.3  Foreign Exchange
A.6.43.1 Forward and NDF
Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement | Matching
Fields
Asset Class /trade/fxSingleLeg/primaryAssetClass R Yes
Product Taxonomy /trade/fxSingleLeg/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Swap Link ID /trade/tradeHeader/ partyTradeldentifier/linkId R No
Exchange Currency 1 Payer /trade/{xSingleLeg/exchangedCurrency1/payerPartyReference R Yes
Exchange Currency 2 Payer /trade/{xSingleLeg/exchangedCurrency2/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)
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
Settlement Currency /trade/fxSingleLeg/nonDeliverableSettlement/ settlementCurrency R Yes
Fixing Date /trade/fxSingleLeg/nonDeliverableSettlement/fixing / fixingDate R No
(applicable to FX NDF)
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A.6.4.3.2 Vanilla Option and NDO
Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
Asset Class /trade/fxOption/primary AssetClass R Yes
Product Taxonomy /trade/fxOption/productType/@productTypeScheme="http:/ /www.fpml.org/coding- R Yes
scheme/product-taxonomy”
Option Buyer /trade/fxOption/buyerPartyReference R Yes
Option Seller /trade/fxOption/sellerPartyReference R Yes
Put Notional Currency /trade/fxOption/putCurrencyAmount/ currency R Yes
Put Notional Amount /trade/fxOption/putCurrency Amount/amount R Yes
Call Notional Currency /trade/fxOption/ callCurrency Amount/ currency R Yes
Call Notional Amount /trade/fxOption/ callCurrency Amount/amount R Yes
Option Type /trade/fxOption/sold As R Yes
Option Style American Option: R Yes
/trade/fxOption/americanExercise
European Option:
/trade/fxOption/europeanExercise
Option Effective Date /trade/fxOption/ effectiveDate/adjustableDate/unadjustedDate R Yes
Option Commencement Date /trade/fxOption/americanExercise/ commencementDate/adjustableDate/unadjusted Date R Yes
(unadjusted date)
Option Lockout Date /trade/fxOption/americanExercise/ tr:optionLockoutDate R No
Expiration Date American Option: R Yes
/trade/fxOption/americanExercise/expiryDate
European Option:
/trade/fxOption/europeanExercise/expiryDate
Value Date American Option: R Yes
/trade/fxOption/americanExercise/latestValueDate
European Option:
/trade/fxOption/europeanExercise/valueDate
Strike Price /trade/fxOption/strike/rate R Yes
Strike Price - Quoted Currency /trade/fxOption/strike/strikeQuoteBasis R Yes
Pair Basis
Premium Currency /trade/fxOption/premium/paymentAmount/currency R No
Premium Amount /trade/fxOption/premium/paymentAmount/amount R No
Premium Payer /trade/fxOption/premium/ payerPartyReference R No
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
Multiple Exercise Minimum /trade/fxOption/americanExercise/ multipleExercise/ minimumNotional Amount/ currency R No
Currency
Multiple Exercise Minimum /trade/fxOption/americanExercise/ multipleExercise/ minimumNotional Amount/amount R No
Amount
Multiple Exercise Maximum /trade/fxOption/americanExercise/ multipleExercise/ maximumNotional Amount/ currency R No
Currency
Multiple Exercise Maximum /trade/fxOption/americanExercise/ multipleExercise/ maximumNotional Amount/amount R No
Amount
Settlement Currency /trade/fxOption/cashSettlement/settlementCurrency R Yes
Fixing Date /trade/fxOption/cashSettlement/ fixing/ fixingDate R No
(applicable to FX NDO)
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A.6.4.4 Equity
A.6.44.1 Equity Option
Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement | Matching
Fields
Asset Class /trade/equityOptionTransactionSupplement/ primary AssetClass R Yes
Product Taxonomy /trade/equityOptionTransactionSupplement/ productType/@productTypeScheme="http:/ /www. | R Yes
fpml.org/coding-scheme/ product-taxonomy”
Buyer /trade/equityOptionTransactionSupplement/buyerPartyReference R Yes
Seller /trade/equityOptionTransactionSupplement/ sellerPartyReference R Yes
Underlying Asset - Asset Type [For equity] R Yes
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index
Underlying Asset - Identifier Type | [For equity] R Yes
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity/instrumentld @i
nstrumentldScheme
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/instrumentld@in
strumentldScheme
Underlying Asset - Instrument ID | [For equity] R Yes
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity / instrumentld
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/instrumentld
Underlying Asset - Name [For equity] R No
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity/description
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/description
Underlying Asset - Exchange ID [For equity] R No
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity/exchangeld
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/exchangeld
Underlying Asset - Related [For equity] R No

Exchange ID

/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/equity/relatedExchange
Id
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement Matching
Fields
[For index]
/trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/index/related Exchangel
d
Underlying Asset - Open Unit /trade/equityOptionTransactionSupplement/underlyer/singleUnderlyer/openUnits R No
Settlement Method /trade/equityOptionTransactionSupplement/equityExercise/settlementType R No
Settlement Currency /trade/equityOptionTransactionSupplement/ equityExercise/settlementCurrency R No
Option Type /trade/equityOptionTransactionSupplement/optionType R Yes
Notional - Currency /trade/equityOptionTransactionSupplement/notional / currency R No
Notional - Amount /trade/equityOptionTransactionSupplement/notional /amount R No
Strike Price Currency /trade/ equityOptionTransactionSupplement/ strike/currency R Yes
Strike Price /trade/equityOptionTransactionSupplement/strike/strikePrice R Yes
Number of Options /trade/equityOptionTransactionSupplement/numberOfOptions R Yes
Option Entitlement /trade/equityOptionTransactionSupplement/optionEntitlement R Yes
Valuation Date /trade/equityOptionTransactionSupplement/equityExercise/equity Valuation/valuationDate/adj | R No
ustableDate/unadjustedDate
Option Style [For European Exercise] R Yes
/trade/equityOptionTransactionSupplement/ equityExercise/equity EuropeanExercise
OR
[For American Exercise]
/trade/equityOptionTransactionSupplement/ equityExercise/equity AmericanExercise
OR
[For Bermuda Exercise]
/trade/equityOptionTransactionSupplement/ equityExercise /equityBermudaExercise
Commencement Date [For American Exercise] R Yes
/trade/equityOptionTransactionSupplement/ equityExercise/equity AmericanExercise/ commence
mentDate/adjustableDate/unadjustedDate
OR
[For Bermuda Exercise]
/trade/equityOptionTransactionSupplement/equityExercise/equityBermudaExercise/commence
mentDate/adjustableDate/unadjustedDate
Expiration Date [For European Exercise] R Yes
/trade/equityOptionTransactionSupplement/ equityExercise/equityEuropeanExercise/ expiration
Date/adjustableDate/unadjustedDate
OR
[For American Exercise]
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement Matching
Fields
/trade/equityOptionTransactionSupplement/equityExercise/equity AmericanExercise/ expiration
Date/adjustableDate/unadjustedDate
OR
[For Bermuda Exercise]
/trade/equityOptionTransactionSupplement/equityExercise/equityBermudaExercise/expirationD
ate/adjustableDate/unadjustedDate
Option Premium - Payer /trade/equityOptionTransactionSupplement/equityPremium/ payerPartyReference R No
Option Premium - Payment /trade/equityOptionTransactionSupplement/equityPremium/ paymentAmount/ currency R No
Amount - Currency
Option Premium - Payment /trade/equityOptionTransactionSupplement/equityPremium/ paymentAmount/amount R No
Amount - Amount
Reference Currency /trade/equityOptionTransactionSupplement/ {xFeature/referenceCurrency R No
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A6.44.2 Equity Swap

Field Name

FpML path relative to the Trade Event element

Reporting
Requirement

Linking /
Matching
Fields

Asset Class

/trade/equitySwapTransactionSupplement/ primary AssetClass

R

Yes

Product Taxonomy

/trade/equitySwapTransactionSupplement/ productType/@productTypeScheme="http:/ /www.f
pml.org/coding-scheme/product-taxonomy”

R

Yes

Buyer

/trade/equitySwapTransactionSupplement/buyerPartyReference

Seller

/trade/equitySwapTransactionSupplement/sellerPartyReference

Underlying Asset - Asset Type

[For equity]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/equity
[For index]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/index

AR |A

Underlying Asset - Identifier Type

[For equity]

/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/equity / instrumentId@ins
trumentldScheme

[For index]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/index/instrumentId@inst
rumentldScheme

Yes

Underlying Asset - Instrument ID

[For equity]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/equity / instrumentId
[For index]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/index/instrumentld

Yes

Underlying Asset - Name

[For equity]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/equity/ description
[For index]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/index/description

Underlying Asset - Exchange ID

[For equity]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/equity / exchangeld
[For index]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/index/exchangeld

Underlying Asset - Related
Exchange ID

[For equity]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/equity / relatedExchangel
d

[For index]
/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/index/relatedExchangeld

Underlying Asset - Open Unit

/trade/equitySwapTransactionSupplement/underlyer/singleUnderlyer/openUnits
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields
Settlement Method /trade/equitySwapTransactionSupplement/equityExercise/settlementType R No
Settlement Currency /trade/equitySwapTransactionSupplement/equityExercise/ settlementCurrency R No
Optional Early Termination /trade/equitySwapTransactionSupplement/optionalEarly Termination R No
Indicator
Optional Early Termination Date /trade/equitySwapTransactionSupplement/optionalEarlyTerminationDate R No
Optional Early Termination /trade/equitySwapTransactionSupplement/optionalEarly TerminationElectingPartyReference R No
Electing Party
Fee In (Currency) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/pay | R No
mentAmount/currency
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/ pay
mentType = ‘feeln’
Fee In (Amount) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/pay | R No
mentAmount/amount
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/ pay
mentType = ‘feeln’
Fee Out (Currency) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/pay | R No
mentAmount/ currency
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/ pay
mentType = ‘feeOut’
Fee Out (Amount) /trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/pay | R No
mentAmount/amount
with
/trade/equitySwapTransactionSupplement/additionalPayment/additionalPaymentAmount/ pay
mentType = ‘feeOut’
Interest Leg Payer /trade/equitySwapTransactionSupplement/interestLeg/ payerPartyReference R Yes
Interest Leg Receiver /trade/equitySwapTransactionSupplement/interestLeg/receiverPartyReference R Yes
Interest Leg Effective Date /trade/equitySwapTransactionSupplement/interestLeg/interestLegCalculationPeriodDates/effecti | R Yes
veDate/adjustableDate/unadjustedDate
Interest Leg Termination Date /trade/equitySwapTransactionSupplement/interestLeg/interestLegCalculationPeriodDates/termi | R Yes
nationDate/adjustableDate/unadjustedDate
Interest Leg Notional (Currency) /trade/equitySwapTransactionSupplement/interestLeg/notional / notionalAmount/ currency R Yes
Interest Leg Notional (Amount) /trade/equitySwapTransactionSupplement/ interestLeg/notional /notional Amount/amount R Yes
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields

Floating Rate Option /trade/equitySwapTransactionSupplement/interestLeg/interestCalculation/floatingRateCalculati | R Yes
on/floatingRateIndex

Floating Rate Spread /trade/equitySwapTransactionSupplement/interestLeg/interestCalculation/floatingRateCalculati | R Yes
on/spreadSchedule/initial Value

Designated Maturity Period /trade/equitySwapTransactionSupplement/interestLeg/interestCalculation/floatingRateCalculati | R Yes
on/indexTenor/ periodMultiplier + period

Fixed Rate /trade/equitySwapTransactionSupplement/ interestLeg/interestCalculation/fixedRate R Yes

Equity Leg Payer /trade/equitySwapTransactionSupplement/returnLeg/ payerPartyReference R Yes

Equity Leg Receiver /trade/equitySwapTransactionSupplement/returnLeg/receiverPartyReference R Yes

Equity Leg Effective Date /trade/equitySwapTransactionSupplement/returnLeg/ effectiveDate/adjustableDate/unadjusted R Yes
Date

Equity Leg Termination Date /trade/equitySwapTransactionSupplement/returnLeg/terminationDate/adjustableDate/unadjust | R Yes
edDate

Initial Price (Currency) /trade/equitySwapTransactionSupplement/returnLeg/rateOfReturn/initialPrice/netPrice/curren | R Yes
y

Initial Price (Amount) /trade/equitySwapTransactionSupplement/returnLeg/rateOfReturn/initialPrice/netPrice/amoun | R Yes
t

Deal Notional Amount (Currency) | /trade/equitySwapTransactionSupplement/returnLeg/notional /notional Amount/ currency R Yes

Deal Notional Amount (Amount) | /trade/equitySwapTransactionSupplement/returnLeg/notional /notional Amount/amount R Yes

Final Valuation Date /trade/equitySwapTransactionSupplement/returnLeg/rateOfReturn/valuationPriceFinal/valuati | R No
onRules/valuationDate/adjustableDate / unadjustedDate

Valutaion Date /trade/equitySwapTransactionSupplement/returnLeg/rateOfReturn/valuationPriceInterim/valua | R No
tionRules/valuationDate /adjustableDate/unadjustedDate

Type of Return /trade/equitySwapTransactionSupplement/returnLeg/return/returnType R No

Reference Currency /trade/equitySwapTransactionSupplement/fxFeature/ referenceCurrency R No
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A.6.44.3 Variance Swap

Field Name

FpML path relative to the Trade Event element

Reporting
Requirement

Linking /
Matching
Fields

Asset Class

/trade/varianceSwapTransactionSupplement/ primary AssetClass

R

Yes

Product Taxonomy

/trade/varianceSwapTransactionSupplement/ productType/@productTypeScheme="http:/ /www
fpml.org/coding-scheme/product-taxonomy”

R

Yes

Underlying Asset - Asset Type

[For equity]
/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/equity
[For index]
/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/index

Yes

Underlying Asset - Identifier Type

[For equity]

/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/equity / instrumentId@i
nstrumentIdScheme

[For index]
/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/index/instrumentld@in
strumentIdScheme

Yes

Underlying Asset - Instrument ID

[For equity]
/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/ equity / instrumentld
[For index]
/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/index/instrumentId

Yes

Underlying Asset - Name

[For equity]

/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/equity / description
[For index]

/trade/ varianceSwapTransactionSupplement/underlyer/singleUnderlyer/index/ description

Underlying Asset - Exchange ID

[For equity]
/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/equity / exchangeld
[For index]
/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/index/exchangeld

Underlying Asset - Related
Exchange ID

[For equity]

/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/equity/ relatedExchang
eld

[For index]

/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/index/ relatedExchange
Id

Underlying Asset - Open Unit

/trade/varianceSwapTransactionSupplement/underlyer/singleUnderlyer/openUnits

Settlement Method

/trade/varianceSwapTransactionSupplement/ equityExercise/settlementType
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Field Name FpML path relative to the Trade Event element Reporting Linking /
Requirement Matching
Fields

Settlement Currency /trade/varianceSwapTransactionSupplement/ equityExercise/ settlementCurrency R No

Variance Payer /trade/varianceSwapTransactionSupplement/varianceLeg/ payerPartyReference R Yes

Variance Receiver /trade/varianceSwapTransactionSupplement/ varianceLeg/ receiverPartyReference R Yes

Effective Date /trade/varianceSwapTransactionSupplement/varianceLeg/ effectiveDate/adjustableDate/unadjus | R No
tedDate

Termination Date /trade/varianceSwapTransactionSupplement/varianceLeg/terminationDate/adjustableDate/una | R No
djustedDate

Valuation Date /trade/varianceSwapTransactionSupplement/varianceLeg/valuation/valuationDate/adjustableD | R Yes
ate/unadjustedDate

Observation Start Date /trade/varianceSwapTransactionSupplement/varianceLeg/amount/observationStartDate/adjusta | R Yes
bleDate/unadjustedDate

Observation End Date /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:observationEndDate/adjust | R No
ableDate/unadjustedDate

Variance Amount (Currency) /trade/varianceSwapTransactionSupplement/varianceLeg/amount/variance/varianceAmount/c | R Yes
urrency

Variance Amount (Amount) /trade/varianceSwapTransactionSupplement/varianceLeg/amount/variance/varianceAmount/a | R Yes
mount

Vega Notional (Currency) /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:-vegaNotional AmountCurre | R No
ncy

Vega Notional (Amount) /trade/varianceSwapTransactionSupplement/ varianceLeg/amount/variance/vegaNotionalAmou | R No
nt

Volatility Strike Price /trade/varianceSwapTransactionSupplement/ varianceLeg/amount/ variance/volatilityStrikePrice | R Yes

Variance Strike Price /trade/varianceSwapTransactionSupplement/ varianceLeg/amount/ variance/varianceStrikePrice | R Yes

Variance Cap Indicator /trade/varianceSwapTransactionSupplement/varianceLeg/amount/ variance/ varianceCap R No

Variance Cap /trade/varianceSwapTransactionSupplement/ varianceLeg/amount/variance/unadjustedVariance | R No
Cap

Variance Cap Factor /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:varianceCapFactor R No

Type of Return /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ trireturnType R No

Initial Price (Currency) /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:initialPrice/ currency R No

Initial Price (Amount) /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:initial Price/amount R No

Final Price (Currency) /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:finalPrice/ currency R No

Final Price (Amount) /trade/varianceSwapTransactionSupplement/ tr:varianceExtension/ tr:finalPrice /amount R No

Reference Currency /trade/varianceSwapTransactionSupplement/varianceLeg/fxFeature/referenceCurrency R No
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A.6.4.5  Termination event
Below are the fields for termination event.
Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement | Matching
Fields

Action [Request level] /tr:eventActivityReport R No

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

Product Taxonomy /trade/<product>/productType/@productTypeScheme= R No
"http:/ /www.fpml.org/coding-scheme/ product-taxonomy”

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 - Issuer ID (for trade /trade/tradeHeader/ partyTradeldentifier/issuer/@issuerScheme="http:/ /www.fpml.org/coding- R No

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

UTI - UTI value (for trade /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.fpml.org/codin | R No

correlation) g-scheme/external /unique-transaction-identifier “

Agreement Date /agreementDate R No

Effective Date (Event level) / effectiveDate R No

Outstanding Notional Amount /outstandingNotional Amount[1] / currency R Yes

(Currency 1) (Currency)

Outstanding Notional Amount /outstandingNotional Amount[1] /amount R Yes

(Currency 1) (Amount)

Outstanding Notional Amount /outstandingNotional Amount[2] / currency R Yes

(Currency 2)( Currency)

Outstanding Notional Amount /outstandingNotional Amount[2] /amount R Yes

(Currency 2) (Amount)
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Field Name FpML path relative to the Trade Event element (if not otherwise specified) Reporting Linking /
Requirement Matching
Fields
Outstanding Number of Options /outstandingNumberOfOptions R Yes
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A.6.4.6  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 Taxonomy /trade/<product>/productType/@productTypeScheme= R

”http:/ /www.fpml.org/coding-scheme/ product-taxonomy”
Event Request ID [Request level] /tr:eventActivityReport/header/messageld R
Reporting For [Request level] /tr:eventActivityReport/ trireportingFor 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 - Issuer ID (for trade /trade/tradeHeader/ partyTradeldentifier/issuer/ @issuerScheme="http:/ /www.fpml.org/coding- R
correlation) scheme/external/ cftc/issuer-identifier”
UTI - UTI value (for trade /trade/tradeHeader/ partyTradeldentifier/ tradeld /@tradeldScheme="http:/ /www.fpml.org/coding- R

correlation)

scheme/ external / unique-transaction-identifier “
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A.6.5 Non-amendable Fields

The fields listed in the following sections are non amendable fields for each of the asset class. These non amendable fields are still
required to be inputted (if applicable) in the amendment event, but their values should remain unchanged: the values should be the
same as they were initially submitted into the system for all products.

Please note that change of direction of the Trade Parties inside trade details is amendable in the system. For example, Bank A
reports a trade with counterparty Bank B in which Bank A is a Fixed Rate Payer, while its counterparty Bank B is a Floating Rate
Payer. Later on, Bank A finds that the direction of the trade being reported is incorrect. Bank A can then submit an “amendment”
event to change the direction of the reported trade (i.e. with Bank A being the Floating Rate Payer, and Bank B being the Fixed Rate
Payer).

A.6.5.1 Interest Rate

Field Name FpML path relative to the Trade Event element
Asset Class /trade/<product>/primaryAssetClass
Product taxonomy /trade/<product>/productType/@productTypeScheme=
"http:/ /www.fpml.org/coding-scheme/ product-taxonomy”
Reporting For (who is TR Participant) (Relative to top event request level)
/tr:eventActivityReport/ tr:reportingFor / tr:itradePartyReference
Trade Party 1 (who is TR Participant) /tr:tradePartyl
Trade Party 2 (who is TR Participant) /tritradeParty2
Leg 1 Payer (who is TR Participant) (swap)
/trade/swap/swapStream[1]/payerPartyReference
(swaption)
/trade/swaption/swap/swapStream[1]/ payerPartyReference
Leg 2 Payer (who is TR Participant) (swap)
/trade/swap/swapStream|[2]/ payerPartyReference
(swaption)
/trade/swaption/swapStream[2]/ payerPartyReference
Buyer (who is TR Participant) (capFloor)
/trade/ capFloor/capFloorStream/receivePartyReference
(FRA)
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Field Name

FpML path relative to the Trade Event element

/trade/fra/buyerPartyReference
(swaption)
/trade/swaption/buyerPartyReference

Seller (who is TR Participant)

(capFloor)

/trade/capFloor/capFloorStream/ payerPartyReference
(FRA)

/trade/fra/sellerPartyReference

(swaption)

/trade/swaption/sellerPartyReference

Trade Date

/trade/tradeHeader/tradeDate

Leg 1 - Notional Amount - Currency

(swap)
/trade/swap/swapStream[1]/calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSchedule/ cur

rency
(swaption)
/trade/swaption/swap/swapStream[1]/calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSch
edule/currency
(capFloor)
/trade/capFloor/capFloorStream/ calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSchedule
/currency
(FRA)
/trade/fra/notional/ currency

Leg 2 - Notional Amount - Currency

(swap)
/trade/swap/swapStream[2]/calculationPeriod Amount/ calculation/notionalSchedule /notionalStepSchedule/ cur

rency

(swaption)

/trade/swaption/swap/swapStream|[2]/calculationPeriod Amount/ calculation/notionalSchedule/notionalStepSch
edule/currency
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A.6.5.2 Foreign Exchange

Field Name FpML path relative to the Trade Event element
Asset Class /trade/<product>/primaryAssetClass
Product taxonomy /trade/<product>/productType/@productTypeScheme=

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

Reporting For (who is TR Participant)

(Relative to top event request level)
/trieventActivityReport/ trireportingFor / tr:tradeParty Reference

Trade Party 1 (who is TR Participant)

/tr:tradeParty1

Trade Party 2 (who is TR Participant)

/tr:tradeParty?2

Trade Date

ltrade/tradeHeader/tradeDate

Exchanged Currency 1 - Payer Party (who is TR
Participant)

/trade/fxSingleLeg/exchangedCurrencyl/ payerPartyReference

Exchanged Currency 2 - Payer Party (who is TR
Participant)

/trade/fxSingleLeg/exchangedCurrency?2/ payerPartyReference

Exchanged Currency 1 - Payment Amount (Currency)

/trade/xSingleLeg/exchangedCurrencyl/paymentAmount/currency

Exchanged Currency 2 - Payment Amount (Currency)

/trade/fxSingleLeg/exchangedCurrency?2/paymentAmount/currency

Option Buyer (who is TR Participant)

/trade/fxOption/buyerPartyReference

Option Seller (who is TR Participant)

/trade/fxOption/sellerPartyReference

Put Notional (Currency)

/trade/fxOption/ putCurrency Amount/ currency

Call Notional (Currency)

/trade/fxOption/callCurrency Amount/ currency
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A.6.5.3 Equity

A.6.5.3.1 Non-Equity Exotic products

Field Name FpML path relative to the Trade Event element
Asset Class /trade/<product>/primaryAssetClass
Product taxonomy /trade/<product>/productType/@productTypeScheme=

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

Reporting For (who is TR Participant)

(Relative to top event request level)
/trieventActivityReport/ tr:reportingFor / tr:tradePartyReference

Trade Party 1 (who is TR Participant) /tr:tradePartyl
Trade Party 2 (who is TR Participant) /tritradeParty2
Trade Date /trade/tradeHeader/tradeDate
Buyer (who is TR Participant) (Equity Option)
/trade/ <product>/buyerPartyReference
Seller (who is TR Participant) (Equity Option)

/trade/<product>/sellerPartyReference

Interest Leg Payer (who is TR Participant)

/trade/equitySwapTransactionSupplement/interestLeg/payerPartyReference

Interest Leg Receiver (who is TR Participant)

/trade/equitySwapTransactionSupplement/ interestLeg/receiverPartyReference

Equity Leg Payer (who is TR Participant)

/trade/equitySwapTransactionSupplement/returnLeg/ payerPartyReference

Equity Leg Receiver (who is TR Participant)

/trade/equitySwapTransactionSupplement/returnLeg/receiverPartyReference

Deal Notional Amount Currency

/trade/equitySwapTransactionSupplement/returnLeg/notional /notional Amount/currency

Variance Payer (who is TR Participant)

/trade/varianceSwapTransactionSupplement/ varianceLeg/ payerPartyReference

Variance Receiver (who is TR Participant)

/trade/varianceSwapTransactionSupplement/ varianceLeg/ receiverPartyReference

Variance Amount Currency

/trade/varianceSwapTransactionSupplement/ varianceLeg/amount/ variance/ varianceAmount/ currency
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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

/tr:eventActivityReport/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
“CPldentifier” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
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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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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 [PartyTradelnformation]/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]/primaryAssetClass http:/ /www.fpml.org/coding- For specifying the asset class of the product to be
scheme/ asset-class presented in this document.
For a list of its eligible values, please refer to the
" AssetClass” worksheet in the excel document:
“Reporting - Ref - Enumerations and coding
schemes.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

/gtr-product-identifier

For specifying the product ID prefix of the product
ID to be GTR.

productTaxonomyScheme

[Product]/productType

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

For specifying a product type code based on the
ISDA product taxonomy.

For a list of its eligible values of Product
Taxonomy, please refer to "ProductTaxonomy" as
stipulated in the worksheet of "Reporting - Ref -
Enumerations and coding schemes.xIs"

floatingRateIndexScheme

[Swap]/swapStream/ calculatio
nPeriod Amount/ calculation/fl
oatingRateCalculation/floating
Ratelndex

Etc.

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

For specifying the floating rate index being used in
the contract. It simply follows the FpML’s default
coding scheme.

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

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

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

scheme/inflation-index-description

For specifying the inflation rate index being used
in the contract. It simply follows the FpML'’s
default coding scheme.

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

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

dayCountFractionScheme

[Swap]/swapStream/ calculatio
nPeriod Amount/calculation/da
yCountFraction

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

For specifying the day count fraction being used in
the contract. It simply follows the FpML'’s default
coding scheme.

For a list of its eligible values, please refer to the
“DayCountFraction” worksheet in the excel
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document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
instrumentldScheme  (for | ¢ [Swap]/additionalTerms/bond | http://www.fpml.org/spec/2002/instru | Bloomberg ticker symbol

Interest Rate)

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

Version 1.4.2

Page 324


http://www.fpml.org/spec/2002/instrument-id-Bloomberg-1-0
http://www.fpml.org/spec/2002/instrument-id-Bloomberg-1-0
http://www.fpml.org/spec/2002/instrument-id-CUSIP-1-0
http://www.fpml.org/spec/2002/instrument-id-CUSIP-1-0
http://www.fpml.org/spec/2002/instrument-id-ISIN-1-0
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
http://www.fpml.org/coding-scheme/external/instrument-id-common-code-1-0
http://www.fpml.org/coding-scheme/information-provider
http://www.fpml.org/coding-scheme/information-provider

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

Appendix A — Trade Submission Through XML Format (Reporting) for FpML 5.5 Confidential
Attribute name Relevant Elements Coding scheme URI Usage Default
schemes.xls”.
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
ourcelPage
issuerIldScheme o [PartyTradeldentifier]/issuerld | http://www.fpml.org/coding- For specifying the issuer ID of the issuer of UTI or | Y
scheme/external / cftc/issuer-identifier Prior-UTIL
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.
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.
/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.
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Attribute name

Relevant Elements

Coding scheme URI

Usage

Default

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.

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

For specifying the new user trade reference for the
amendment event.

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

For specifying the new user agent reference for the
amendment event.

http:/ /www.hkicl.com.hk/scheme/conf
irmation-platform/new-trade-ref

For specifying the new trade identifier assigned by
Confirmation Platform for the amendment event.

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

For specifying the Prior Unique Transaction
Identifier (Prior-UTI) (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.

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.

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
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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-
lex.europa.eu/LexUriServ/LexUriServ.do?uri=0]J:
L: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, 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=OJ:
L: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 o [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.
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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
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/user-event-ref
inflationIndexSourceSchem | ¢ [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the inflation index source being | Y
e nPeriod Amount/calculation/in | scheme/inflation-index-source used in the contract. It simply follows the FpML’s
flationRateCalculation/inflation default coding scheme.
Lag/indexSource
For a list of its eligible values, please refer to the
“InflationRateSource” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
mainPublicationScheme ¢ [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the main publication being used in | Y
nPeriod Amount/calculation/in | scheme/inflation-main-publication the contract. It simply follows the FpML’s default
flationRateCalculation/mainPu coding scheme.
blication
For a list of its eligible values, please refer to the
“MainPublication” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
interpolationMethodSchem | o [Swap]/swapStream/calculatio | http://www.fpml.org/coding- For specifying the interpolation method being | Y
e nPeriod Amount/calculation/in | scheme/interpolation-method used in the contract. It simply follows the FpML’s
flationRateCalculation/interpol default coding scheme.
ationMethod
For a list of its eligible values, please refer to the
“InterpolationMethod” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
schemes.xls”.
settlementRateOptionSche | o [Swap]/swapStream/settlemen | http://www.fpml.org/coding- For specifying the settlement rate option being | Y

me

tProvision/nonDeliverableSettle
ment/settlementRateOption

¢ [Swap]/swapStream/settlemen
tProvision/nonDeliverableSettle

scheme/ settlement-rate-option

used in the contract. It simply follows the FpML’s
default coding scheme.

For a list of its eligible values, please refer to the
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ment/ priceSourceDisruption/fa “SettlementRateOption” worksheet in the excel
lIbackReferencePrice/fallbackSe document:
ttlementRateOption “Reporting - Ref - Enumerations and coding
schemes.xIs”.
settlementMethodScheme For FX http:/ /www.hkicl.com.hk/scheme/hktr | For specifying the settlement method. It is either | Y
o [FxSingleLeg]/tr:fxDeliveryTyp | /settlement-method "Cash" or "Physical".
e
e [FxOption]/tr:fxDeliveryType For a list of its eligible values, please refer to the
“SettlementMethod” worksheet in the excel

For IR document:

e [Swap]/swapStream/settlemen “Reporting - Ref - Enumerations and coding
tProvision/ tr:settlementMethod schemes.xIs”.

instrumentldScheme  (for | e equitySwapTransactionSupple | http://www.fpml.org/spec/2003/instru | For Reuters Instrument Code (RIC)

Equity) ment/returnLeg/underlyer/sin | ment-id-Reuters-RIC
gleUnderlyer/[underlyingAsset | http://www.fpml.org/spec/2002/instru | For International Securities Identification Number
]/instrumentId ment-id-ISIN (ISIN)

o equityOptionTransactionSupple | http://www.fpml.org/spec/2002/instru | For =~ Committee on  Uniform  Securities
ment/underlyer/singleUnderly | ment-id-CUSIP Identification Procedures (CUSIP)
er/[underlyingAsset]/instrume | http://www.fpml.org/spec/2002/instru | For London Stock Exchange Daily Official List
ntld ment-id-SEDOL (SEDOL)

¢ varianceSwapTransactionSuppl | http://www.fpml.org/spec/2002/instru | For Bloomberg ticker symbol
ement/varianceLeg/underlyer/ | ment-id-Bloomberg
singleUnderlyer/[underlyingAs | http://www.fpml.org/spec/2002/instru | For Internal Code
set]/instrumentld ment-id-SingleOther

http:/ /www.fpml.org/spec/2003/instru | For SICC Code
ment-id-Securitiesldentification-SICC-1-0
http:/ /www.fpml.org/spec/2002/instru | For Valoren
ment-id-valoren
paymentTypeScheme e equitySwapTransactionSupple | http://www.hkicl.com.hk/scheme/hktr | For specifying the payment type of additional | Y
ment/additionalPayment/pay /equity-payment-type payment in equity swap.
mentType
For a list of its eligible values, please refer to the
“EquityPaymentType” worksheet in the excel
document:
“Reporting - Ref - Enumerations and coding
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http://www.hkicl.com.hk/scheme/hktr/industrial-sector
http://www.hkicl.com.hk/scheme/hktr/industrial-sector
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schemes.xls”.
linkIdScheme e [PartyTradeldentifier]/linkId http:/ /www .hkicl.com.hk/scheme/hktr | For specifying the swap link ID Y
/linkID
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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>ClearingFirm</role>
</relatedParty>
<relatedParty>
<partyReference href="tradePartyl"/> (1
<role>PrimeBroker</role>
</relatedParty>
<relatedParty>
<partyReference href="party7"/>
<role>SettlementAgent</role>
</relatedParty>
<timestamps>
<cleared>2012-12-12T08:27:00Z</cleared>
</timestamps>
<intentToClear>true</intentToClear>
<tr:specialTerms>Executed when condition A applies.</tr:specialTerms>
<tr:counterpartyOrigin>HouseAccount</tr:counterpartyOrigin>
<tr:parentOriginator href="party5"/>
<tr:parentCounterparty href="partyo6"/>
<tr:industrialSector>Corporate</tr:industrialSector>
<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>
<relatedParty>
<partyReference href="party8"/>
<role>SettlementAgent</role>
</relatedParty>
<tr:industrialSector>Corporate</tr:industrialSector>
<tr:referenceBranch>HKQ</tr:referenceBranch>

</partyTradeInformation>

In the example, there are two partyTradelnformation blocks, one for
“tradeParty1”, which stores the trade information on the “self”’-side of the trade,
and one for “tradeParty2”, which stores the trade information for the
“counterparty”’-side of the trade. In normal cases, more fields should be found in
the partyTradeInformation block for “tradePartyl” than that for “tradeParty2”, as
there should be more information about the “self”-trade party in the trade.

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.

Version 1.4.2

Page 331




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

This page is intentionally left blank.

Version 1.4.2 Page 332



