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3. WmALEN
3.1 3%k &3 4 requestConsent
requestConsent 3 L& TAIFEX @328 ¢ R W& R L5 £ - 3%
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Field Name

Path

Description

Enumerations/Value

s/Schemes

Header Details

messageld <requestConsent><header> | A unique message Identifier. taifex_message_id
<messageld> FoRENG|E - P L g - 2 L g o
sentBy <requestConsent><header> | A party identifier for the message sender. taifex_id
<sentBy> This field should be created with TAIFEX
ML BE S GuRLEg o N B S TAIFEX -
sentTo <requestConsent><header> | A party identifier for the message taifex_cm_id
<sentTo> receiver
This field is a Clearing member id of
TAIFEX and should be a 7-character code.
ML AR ARG MR RS F T
F 2 TAIFEX #rjp % 5 ¢ A 3 %48 -
creationTim | <requestConsent><header> | Message creation timestamp in timezone
estemp <creationTimestamp> GMT+8
ML A EFOREFRE AN R -
isCorrectio | <requestConsent><isCorre | Identify the message is a correction.
n ction> This field will not be used by TAIFEX.
El PO O R S (S A
TAIFEX 7 ¢ & * ®{fF i o
correlation | <requestConsent><correla | A unique trade identifier generated by
Id tionld> TAIFEX.
TAIFEX &2 2 2. % % #%)48 -
sequenceNum | <requestConsent><sequenc | This field should be set to 1.
ber eNumber> R RS L

Trade Details

Party Details




Field Name

Path

Description

Enumerations/Value

s/Schemes

Clearing <requestConsent><party>< | A party identifier for the clearing service | id=" clearing serv
Service partyld> provider. ice”
This field should be set to TAIFEX.
BERBAFES 25 g . TAIFEX
s A ek s TAIFEX -
Trade <requestConsent><party>< | A party identifier for the source of this id=" trade_source
Source partyld> trade. "
PECIE A S BRI i P )
TR
MARKIT_WIRE
TRADE_SERV
Clearing <requestConsent><party>< | A party identifier for the clearing firm id=" clearing firm
Firm partyld> this trade belong. i
This field should be a 7- character code
PR ETREE 6 R 2 € R uAE -
R E T TR
Clearing <requestConsent><account | An account identifier for the client of the
Firm ><accountId> clearing firm this trade belong.
Account This field should be a 7- character code

BB TREE § R L B

BN RE T




Field Name

Path

Description

Enumerations/Value

s/Schemes

Header Detail

messageld <consentGranted><header> | A unique message Identifier. taifex_message_id
<messageld> *OREE - Bl A ael - L IR o

inReplyTo <consentGranted><header>
<inReplyTo>

sentBy <consentGranted><header> | A party identifier for the message sender. taifex_cm_id

<sentBy>




Field Name

Path

Description

Enumerations/Value

s/Schemes

This field is a Clearing member id of
TAIFEX and should be a T-character code.
L B E S g o

PN F RS Tg A2 TAIFEX 1/t

€ R akum o

sentTo

<consentGranted><header>

<sentTo>

A party identifier for the message
receiver.

This field should be created with TAIFEX.
LTS g e

PP F B 5 TAIFEX

taifex_id

creationTim

estemp

<consentGranted><header>

<creationTimestamp>

Message creation timestamp in timezone
GMT+8.
MELAA PO R M8 w -

correlation

Id

<consentGranted><correla

tionld>

A unique trade identifier generated by
TAIFEX.
TAIFEX 2 2 2 % % 3#h%)45 o

sequenceNum

ber

<consentGranted><sequenc

eNumber>

This field should be set to 1.
PR EE L

Party Details

Clearing <consentGranted><party>< | A party identifier for the clearing firm id=" clearing_firm
Firm partyld> this trade belong. 7
This field should be a 7- character code
PR E 6 R 2 & R
PR F R T EF R
Clearing <consentGranted><account | An account identifier for the client of the
Firm ><accountId> clearing firm this trade belong.
Account This field should be a 7- character code

BB R R 2 R g

EREREE

: T Ao

S

i




></

></
>0120000</

>TAIFEX</

>2022-09-20 09:00:22.7430000</

>200001</

>IR2022092000001</

>0120000</

>9000017</

>

>Margin is insufficient.</

Field Name

Path

Description

Enumerations/Value

s/Schemes

Header Details

messageld

<consentRefused><header>

<messageld>

A unique message Identifier.

PR ARG - Bl - LA A -

1 pE

taifex_message_id




Field Name Path Description Enumerations/Value
s/Schemes
inReplyTo <consentRefused><header>
<inReplyTo>
sentBy <consentRefused><header> | A party identifier for the message sender. taifex_cm_id
<sentBy> This field is a Clearing member id of
TAIFEX and should be a 7-character code.
L BE S AR .
PN FRE S T oz TAIFEX 1 B2 F
g R
sentTo <consentRefused><header> | A party identifier for the message taifex_id
<sentTo> receiver
This field should be created with TAIFEX.
WAL g .
PN B 5 TAIFEX »
creationTim | <consentRefused><header> | Message creation timestamp in timezone
estemp <{creationTimestamp> GMT+8
MELAA PFORFRF R f M8 FFw -
correlation | <consentRefused><correla | A unique trade identifier generated by
Id tionld> TAIFEX.
TAIFEX &2 2 2. % % #%)48 -
sequenceNum | <consentRefused><sequenc | This field should be set to 1.
ber eNumber> PR RS L

Party Details

Clearing

Firm

<consentRefused><party><

partyld>

A party identifier for the clearing firm
this trade belong.

This field should be a 7- character code
AR E R R

PEER RS T EE A

o

id=" clearing firm

”




Field Name Path Description Enumerations/Value
s/Schemes

Clearing <consentRefused><account | An account identifier for the client of the

Firm ><accountId> clearing firm this trade belong.

Account This field should be a 7- character code




3.4

B2 i R

(consentRefused) 2 N

B3

1 4 (consentException

et f%. . 4 consentException

w % b ;F.Q(consentGranted)

5%
P EFRLPNF

) e

wi‘ A § o }rﬂﬂ § A

; 3

b w

Field Name Path Description Enumerations/Value
s/Schemes

Header Details

messageld <consentException>< | A unique message Identifier. taifex_message_id
header><messageld> A=A R« s NI 2 R W1 o

inReplyTo <consentException><
header><inReplyTo>

sentBy <consentException>< | A party identifier for the message sender. taifex_cm_id
header><sentBy> This field is a Clearing member id of

TAIFEX and should be a 7-character code.
WL B E S R .

I A ) RN S S
§ R

~ 2 TAIFEX B % &




Field Name Path Description Enumerations/Value
s/Schemes
sentTo <consentException>< | A party identifier for the message taifex_id
header><sentTo> receiver.
This field should be created with TAIFEX.
LR g e
P 7 s 5 TAIFEX ©
creationTimestemp | <consentException>< | Message creation timestamp in timezone
header><creationTim | GMT+8.
estamp> MELA A PO R f M8 w -
correlationld <consentException>< | A unique trade identifier generated by
correlationld> TAIFEX.

TAIFEX 2 2 2. 2 % 35578 -




3.9

BE A g

>TAIFEX</

>MARKIT_WIRE</

learingConfirmed

¥ TAIFEX F 2425 2

» TATIFEX ¢ @
clearingConfirmed 3t 4 = % ;

; ;a:gﬁ ,iiﬁrr:éé:—.;igﬁgzif%

>TAIFEX</

>0120000</
>2022-09-20 09:00:22.7430000</

>IR2022092000001</

>9000017</

>0120000</

Field Name

Path

Description

Enumerations/Value

s/Schemes

Header Details




Field Name

Path

Description

Enumerations/Value

s/Schemes

messageld <clearingConfirmed><head | A unique message Identifier. taifex_message_id
er><messageld> *ORENGE - P - LR o
sentBy <clearingConfirmed><head | A party identifier for the message sender. taifex_id
er><sentBy> This field should be created with TAIFEX
ML HE S aEReg o P F B S TAIFEX -
sentTo <clearingConfirmed><head | A party identifier for the message taifex_cm_id
er><sentTo> receiver.
This field is a Clearing member id of
TAIFEX and should be a 7-character code.
ML AT RN MF R FREE T T
F o2 TAIFEX #rjp % 5 ¢ A 3 %48 -
creationTim | <clearingConfirmed><head | Message creation timestamp in timezone
estemp er><creationTimestamp> GMT+8
MEAL PR R 0 CITHI P E ©
correlation | <clearingConfirmed><corr | A unique trade identifier generated by
Id elationld> TAIFEX.
TAIFEX &2 2 2. % % #%)48 -
sequenceNum | <clearingConfirmed><sequ | This field should be set to 1.
ber enceNumber> PR RS L

Party Details

Clearing <clearingConfirmed><part | A party identifier for the clearing service | id=" clearing serv
Service y><partyld> provider. ice”

This field should be set to TAIFEX.

HERIAE B 22 5 EaE . TAIFEX

sU A ik 25 TAIFEX -
Trade <clearingConfirmed><part | A party identifier for the source of this id=" trade_source
Source y><partyld> trade. "

Pl kiR R b S .




Field Name Path Description Enumerations/Value
s/Schemes
TR
MARKIT_WIRE
TRADE_SERV
Clearing <clearingConfirmed><part | A party identifier for the clearing firm id=" clearing_firm
Firm y><partyld> this trade belong. i
This field should be a 7- character code.
PR ETREE 6 R 2 € R uAE -
PR RS § T T A
Clearing <clearingConfirmed><acco | An account identifier for the client of the
Firm unt><accountld> clearing firm this trade belong.
Account This field should be a 7- character code.

PR ARBE R L B EE S

RN F RS T EF A




3.6 H¥ir%n i clearingRefused
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Field Name

Path

Description

Enumerations/Value

s/Schemes

Header Details

messageld <clearingRefused><header | A unique message Identifier. taifex_message_id
><messageld> LI L el e N S A R LD+
sentBy <{clearingRefused><header | A party identifier for the message sender. taifex_id
><sentBy> This field should be created with TAIFEX
ML HE S aEReg o P F B S TAIFEX -
sentTo <{clearingRefused><header | A party identifier for the message taifex_cm_id
><sentTo> receiver
This field is a Clearing member id of
TAIFEX and should be a 7-character code.
ML AT RN MF R FREE T T
F 2 TAIFEX #rjp % 5 ¢ A 3 %48 -
creationTim | <clearingRefused><header | Message creation timestamp in timezone
estemp ><creationTimestamp> GMT+8
ML A EFOREFRE AN R -
correlation | <clearingRefused><correl | A unique trade identifier generated by
Id ationld> TAIFEX.
TAIFEX & 2 2. % % #%)48 -
sequenceNum | <clearingRefused><sequen | This field should be set to 1.
ber ceNumber> A i S S I

Party Details

Clearing

Service

<clearingRefused><party>

<partyld>

A party identifier for the clearing service
provider.

This field should be set to TAIFEX.
RERAAR B 2 2B g .

PP sk L& TAIFEX -

id=" clearing serv

”

ice

TAIFEX




Field Name

Path

Description

Enumerations/Value

s/Schemes

Trade <clearingRefused><party> | A party identifier for the source of this id=" trade_source
Source <partyld> trade. 7
P d kiR 2 b U o
TR
MARKIT_WIRE
TRADE_SERV
Clearing <clearingRefused><party> | A party identifier for the clearing firm id=" clearing_firm
Firm <partyld> this trade belong. i
This field should be a 7- character code
AR E R R
PR RS G TET A
Clearing <clearingRefused><accoun | An account identifier for the client of the
Firm t><accountId> clearing firm this trade belong.
Account This field should be a 7- character code

R RIS O I R

PR TR
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Field Name Path Enumerations/Va
lues/Schemes

Trade Date <trade><tradeHeader><tradeDate> yyyy-MM-dd
Effective <{trade><swap><swapStream yyyy-MM-dd
Date id=" floatinglLeg” ><calculationPeriodDates

id=" floatinglLegCalcPeriodDates” ><effectiveDate><unadjust

edDate>

<trade><swap><swapStream

id=" fixedLeg” ><calculationPeriodDates

id=" fixedLegCalcPeriodDates” ><effectiveDate><unadjustedD

ate>
Maturity <{trade><swap><swapStream yyyy-MM-dd
Date id=" floatingleg” ><calculationPeriodDates

id=" floatinglLegCalcPeriodDates” ><terminationDate><unadju

stedDate>

<{trade><swap><swapStream
id=" fixedLeg” ><calculationPeriodDates
id=" fixedLegCalcPeriodDates” ><terminationDate><unadjuste

dDate>

Upfront Fee

Currency

<trade><swap><additionalPayment><paymentAmount><currency>

Upfront Fee

Amount

<trade><swap><additionalPayment><paymentAmount><amount>

Decimal (14, 2)

Upfront Fee
Payment

Date

<trade><swap><additionalPayment><paymentDate><unadjustedDa
te>

yyyy-MM-dd




Field Name

Path

Enumerations/Va

lues/Schemes

Pay/Receive
Fixed
Fixed Leg <trade><swap><swapStream
Principal id=" fixedLeg” ><calculationPeriodAmount><calculation><not
Currency ionalSchedule><notional StepSchedule><currency>
Fixed Leg <trade><swap><swapStream Decimal (19, 2)
Principal id=" fixedLeg” ><calculationPeriodAmount><calculation><not
ionalSchedule><notionalStepSchedule><initialValue>
Fixed Rate <trade><swap><swapStream Decimal(9, 6)
id=" fixedLeg” ><calculationPeriodAmount><calculation><fix
edRateSchedule><initialValue>
Fixed Rate <trade><swap><swapStream e.g.
Day Count id=" fixedLeg” ><calculationPeriodAmount><calculation><day | ACT/ACT. ISDA
CountFraction> ACT/365. FIXED
ACT/360
30/360
30E/360
30E/360. ISDA
Fixed Rate <trade><swap><swapStream id=" fixedLeg” ><paymentDates e. g.
Payment id=" fixedLegPaymentDates” ><paymentFrequency> M
Frequency 2M
3M
4N
5M
6M
™
M
M
Pay/Receive

Floating




Field Name

Path

Enumerations/Va

lues/Schemes

Floating <{trade><swap><swapStream
Leg id=" floatingleg” ><calculationPeriodAmount><calculation><
Principal notionalSchedule><notionalStepSchedule><currency>
Currency
Floating <trade><swap><swapStream Decimal (19, 2)
Leg id=" floatingleg” ><calculationPeriodAmount><calculation><
Principal notionalSchedule><notionalStepSchedule><initialValue>
Floating <trade><swap><swapStream TWD-TAIBOR
Rate Index id=" floatingleg” ><calculationPeriodAmount><calculation><
floatingRateCalculation><floatingRatelIndex>
<trade><swap><swapStream
id=" floatingleg” ><initialStub><floatingRate><floatingRat
elndex>
<trade><swap><swapStream
id=" floatingleg” ><finalStub><floatingRate><floatingRatel
ndex>
Floating <{trade><swap><swapStream e.g.
Rate Tenor id=" floatingleg” ><calculationPeriodAmount><calculation>< | IM
floatingRateCalculation><indexTenor> 2M
3M
4N
5M
6M
™
8M
oM
10M
1M

12M




Field Name

Path

Enumerations/Va

lues/Schemes

Floating <trade><swap><swapStream Decimal(9, 6)
Rate Index id=" floatingleg” ><calculationPeriodAmount><calculation><
Spread floatingRateCalculation><spreadSchedule><initialValue>
Floating <trade><swap><swapStream id=" floatingleg” ><paymentDates | e.g.
Rate id=" floatingLegPaymentDates” ><paymentFrequency> M
Payment 2M
Frequency 3M
Al
5M
6M
™
M
M
Floating <trade><swap><swapStream id=" floatingleg” ><resetDates e.g.
Rate Reset 1d="floatinglLegResetDates" ><resetFrequency> M
Frequency 2M
3M
Al
5M
6M
™
M
M
Fixing Date | <trade><swap><swapStream id=" floatingleg” ><resetDates e.g.
Offset id=" floatinglLegResetDates” ><fixingDates><periodMultiplie | -2D
>
<trade><swap><swapStream id=" floatingleg” ><resetDates
id=" floatinglLegResetDates” ><fixingDates><period>
<trade><swap><swapStream id=" floatingleg” ><resetDates
id=" floatinglLegResetDates” ><fixingDates><dayType>
Floating <trade><swap><swapStream e.g.
Rate Day id=" floatingleg” ><calculationPeriodAmount><calculation>< | ACT/ACT. ISDA
Count dayCountFraction> ACT/365. FIXED




Field Name Path Enumerations/Va
lues/Schemes
ACT/360
30/360
Business <trade><swap><swapStream e.g.
Day id=" floatinglLeg” ><calculationPeriodDates NONE
Convention id=" floatinglLegCalcPeriodDates” ><terminationDates><dateA | FOLLOWING
djustments><businessDayConvention> MODFOLLOWING
PRECEDING
<trade><swap><swapStream MODPRECEDING

id=" floatinglLeg” ><calculationPeriodDates
id=" floatingLegCalcPeriodDates” ><calculationPeriodDatesA

djustments><businessDayConvention>

<trade><swap><swapStream id=" floatingleg” ><paymentDates
id=" floatingLegPaymentDates” ><paymentDatesAdjustments><b

usinessDayConvention>

<trade><swap><swapStream id=" floatingleg” ><resetDates
id=" floatingLegResetDates” ><resetDatesAdjustments><busin

essDayConvention>

<trade><swap><swapStream
id=" fixedLeg” ><calculationPeriodDates
id=" fixedLegCalcPeriodDates” ><terminationDates><dateAdju

stments><businessDayConvention>

<trade><swap><swapStream
id=" fixedLeg” ><calculationPeriodDates
id=" fixedLegCalcPeriodDates” ><calculationPeriodDatesAd ju

stments><businessDayConvention>

<trade><swap><swapStream id=" fixedLeg” ><paymentDates
id=" fixedPaymentDates” ><paymentDatesAdjustments><busines

sDayConvention>




Field Name Path Enumerations/Va
lues/Schemes

<trade><swap><additionalPayment><paymentDate><dateAdjustme
nts><businessDayConvention>

Compounding | <trade><swap><swapStream e.g.

Method id=" floatingleg” ><calculationPeriodAmount><calculation>< | Flat
compoundingMethod> None

Straight
SpreadExclusive

Payment Lag | <trade><swap><swapStream id=" floatinglLeg” ><paymentDates
id=" floatinglLegPaymentDates” ><paymentDaysOffset>
<trade><swap><swapStream id=" fixedLeg” ><paymentDates
id=" fixedLegPaymentDates” ><paymentDaysOffset>

Fixing <trade><swap><swapStream id=" floatingleg” ><resetDates e.g

Dates id=" floatinglLegResetDates” ><fixingDates><businessCenters | TWTA

Holiday ><businessCenter>

Center

Payment <trade><swap><swapStream id=" floatinglLeg” ><paymentDates | e.g

Dates id=" floatingLegPaymentDates” ><paymentDatesAdjustments><b | TWTA

Holiday usinessCenters><businessCenter>

Center
<trade><swap><swapStream id=" fixedLeg” ><paymentDates
id=" fixedPaymentDates” ><paymentDatesAdjustments><busines
sCenters><businessCenter>
<trade><swap><additionalPayment><paymentDate><dateAd justme
nts><businessCenters><businessCenter>

Roll <{trade><swap><swapStream e.g.

Convention id=" floatingleg” ><calculationPeriodDates NONE
id=" floatinglLegCalcPeriodDates” ><calculationPeriodFreque | EOM

ncy><rol1Convention>




Field Name Path Enumerations/Va
lues/Schemes
<{trade><swap><swapStream
id=" fixedLeg” ><calculationPeriodDates
id=" fixedLegCalcPeriodDates” ><calculationPeriodFrequency
><rol1Convention>
Stub Period | <trade><swap><swapStream e.g.
Type id=" floatinglLeg"><calculationPeriodDates ShortlInitial
id=" floatinglLegCalcPeriodDates” ><stubPeriodType> ShortFinal
Longlnitial
<trade><swap><swapStream LongFinal
id=" fixedLeg” ><calculationPeriodDates
id=" fixedLegCalcPeriodDates” ><stubPeriodType>
First <{trade><swap><swapStream yyyy-MM-dd
Regular id=" floatinglLeg” ><calculationPeriodDates
Period id=" floatinglLegCalcPeriodDates” ><firstRegularPeriodStart
Start Date Date>
<trade><swap><swapStream
id=" fixedLeg” ><calculationPeriodDates
id=" fixedLegCalcPeriodDates” ><firstRegularPeriodStartDat
e>
Last <{trade><swap><swapStream yyyy-MM-dd
Regular id=" floatinglLeg” ><calculationPeriodDates
Period End id=" floatinglLegCalcPeriodDates” ><lastRegularPeriodEndDat
Date e>
<trade><swap><swapStream
id=" fixedLeg” ><calculationPeriodDates
id=" fixedLegCalcPeriodDates” ><lastRegularPeriodEndDate>
Stub Rate <trade><swap><swapStream Decimal(7, 4)

id=" floatingleg” ><stubCalculationPeriodAmount><initialSt

ub><stubRate>




Field Name Path Enumerations/Va
lues/Schemes
<{trade><swap><swapStream
id=" floatingleg” ><stubCalculationPeriodAmount><finalStub
><stubRate>
Stub Index <{trade><swap><swapStream e.g.
Tenor 1 id=" floatingleg” ><stubCalculationPeriodAmount><initialSt | IW
ub><floatingRate><indexTenor> 2W
M
<trade><swap><swapStream 2M
id=" floatingleg” ><stubCalculationPeriodAmount><finalStub | 3M
><floatingRate><indexTenor> 6M
Stub Index <{trade><swap><swapStream e.g.
Tenor 2 id=" floatingleg” ><stubCalculationPeriodAmount><initialSt | IW
ub><floatingRate><indexTenor> 2W
M
<trade><swap><swapStream 2M
id=" floatingleg” ><stubCalculationPeriodAmount><finalStub | 3M
><floatingRate><indexTenor> 6M

b. NDF(Non-Deliverable Forward)







Field Name Path Enumerations/Values
/Schemes
Trade Date <trade><tradeHeader><tradeDate> yyyy-MM-dd
Value Date <trade><fxSingleLeg><valueDate> yyyy-MM-dd
Reference <trade><fxSinglelLeg><exchangedCurrencyl><paymentAmoun | TWD
Currency t><currency>
<trade><fxSinglelLeg><exchangeRate><quotedCurrencyPair
><currencyl>
<trade><fxSingleLeg><nonDeliverableSettlement><fixing
><quotedCurrencyPair><currencyl>
Reference <trade><fxSingleLeg><exchangedCurrencyl><paymentAmoun | Decimal(20, 4)
Currency t><amount>
Amount
Base <trade><fxSinglelLeg><exchangedCurrency2><paymentAmoun | USD
Currency t><currency>
<trade><fxSinglelLeg><exchangeRate><quotedCurrencyPair
><currency?2>
<trade><fxSingleLeg><nonDeliverableSettlement><fixing
><quotedCurrencyPair><currency2>
Base <trade><fxSingleLeg><exchangedCurrency2><paymentAmoun | Decimal(20, 4)
Currency t><amount>
Amount
Forwarding <trade><fxSinglelLeg><exchangeRate><rate> Decimal (16, 8)
Rate
Settlement <trade><fxSingleLeg><nonDeliverableSettlement><settle | USD

Currency

mentCurrency>




Field Name Path Enumerations/Values
/Schemes
Fixing Date | <trade><fxSingleLeg><nonDeliverableSettlement><fixing | yyyy-MM-dd

><fixingDate>




3.8 RFIRNBEHEEL
Reason Code Description o
d #p 2 #r=8%F 3% (consentException ~ clearingRefused)
100001 Margin is e EF2 RS REAE M EY
insufficient. g AieP2 RHE = R £ -
100002 Trade details are AN FEE
incorrect.
100003 Consent overtime. T h IR .
100000 His o
%% € R =3% ¥ (consentRefused)
200001 Margin is PR R T RE A MR
insufficient. € R BBE s FHE -
200002 Client is default. P AT RE B &
200003 S 25 LN I S ) W
AR RFEEIEIEY Y o
200004 LERHFREIFIREAR D

200000




