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1. # P F 2B RFHEL

B LA
B02_001_001 % p 75 = % &2 FHF 2
I Y
B02_001_001_% % & A %L csv
AR
FLTERE
B AR
#
B OREP
Field Data Type | Format Descriptions Example
Member ID String Clearing Member ID 1010000
Origin String Type of Account House
Product Type String Product Type IRS
Trade Source String Approved Trade MW
Registration System
where the contract
was sent
CCP Trade ID Integer Trade ID with 130320
TATFEX
UTI(Unique Trade String Trade ID T20141212000008
Identifier) Generated by




Field Data Type | Format Descriptions Example
markitwire or
Taipei Exchange
Original Cpty String Counterparty of the | ABCDHKHHOOIT
Original
Transaction
Trade Start Date Date YYYY/MM/DD | Trade Start Date 2020/6/1
Novation Date Date YYYY/MM/DD CCP Accepted Date 2020/6/3
Maturity Date Date YYYY/MM/DD | Trade Maturity Date | 2021/12/12
Pay / Rec Fixed( ‘My | String Pay
Side’ )
Fixed Leg Principal | String Currency of the Pay | TWD
Ccy Leg
Fixed Leg Principal | Numeric ##4, ##44. 4% | Notional of the Pay | 1, 000, 000.00
Leg Principal
Fixed Rate Numeric i b 1. 12345
Fixed Rate Day Count | String Actual/365 (Fixed)
Fixed Rate Payment String QTR
Frequency
Pay / Rec String Rec
Floating( ‘My
Side’ )
Floating Leg String Currency of the TWD
Principal Ccy Receive Leg
Floating Leg Numeric #44, ##4. #¢ | Notional of the 6, 200, 000. 00
Principal Receive Leg
Principal
Floating Rate Index | String Floating Rate TATBOR
Option
Floating Rate Tenor | String 3M
Rate Index Spread Numeric b g g 1 Floating Rate 1.12345
Spread
Floating Rate String QTR
Payment Frequency
Floating Rate Reset | String QTR
Frequency
Floating Rate Day String Actual/365 (Fixed)
Count
Bus Day Convention String MOD_FOLLOW




Field Data Type | Format Descriptions Example
Trade Status String Status of the CLEARED
Contract




2. ¥ P REVIAITHFL

B L RH
B02_001_002 % P = &< 2 F &L FTHE L
B R LA
B02_001_002_% % & A ~%L.csv
B AR
B TER (S
IS TR
= p
B RGP
Field Data Type | Format Descriptions Example
Member ID String Clearing Member ID 1010000
Origin String Type of Account House
Product Type String Product Type IRS
Trade Source String Approved Trade Registration | MW
System where the contract
was sent
CCP Trade ID Integer Trade ID with TAIFEX 130320
UTI(Unique Trade String Trade ID T20141212000008
Identifier) Generated by markitwire or
Taipei Exchange
Original Cpty String Counterparty of the ABCDHKHHOO1T
Original Transaction
Trade Start Date Date YYYY/MM/DD | Trade Start Date 2020/6/1
Novation Date Date YYYY/MM/DD | CCP Accepted Date 2020/6/3
Maturity Date Date YYYY/MM/DD | Trade Maturity Date 2021/12/12
Pay / Rec String Pay
Fixed( ‘My Side’ )
Fixed Leg String Currency of the Pay Leg TWD
Principal Ccy
Fixed Leg Numeric #44, #44. #¢ | Notional of the Pay Leg 1, 000, 000. 00
Principal Principal
Fixed Rate Numeric i fugugug 1.12345
Fixed Rate Day String Actual/365 (Fixed)
Count
Fixed Rate Payment | String QTR
Frequency
Pay / Rec String Rec

Floating( ‘My
Side” )




Field Data Type | Format Descriptions Example
Floating Leg String Currency of the Receive Leg | TWD
Principal Ccy

Floating Leg Numeric ##4, ##4. ## | Notional of the Receive Leg | 6,200, 000.00
Principal Principal

Floating Rate String Floating Rate Option TAIBOR

Index

Floating Rate String 3M

Tenor

Rate Index Spread | Numeric b g g 1 Floating Rate Spread 1.12345
Floating Rate String QTR

Payment Frequency

Floating Rate String QTR

Reset Frequency

Floating Rate Day | String Actual/365 (Fixed)
Count

Bus Day Convention | String MOD_FOLLOW
Trade Status String Status of the Contract CLEARED
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B AR
FLITER L
B A REE
= p
B RGP
Field Data Type | Format Descriptions Example
Member ID String Clearing Member ID 1010000
Origin String Type of Account House
Product Type String Product Type IRS
Trade Source String Approved Trade Registration | MW
System where the contract
was sent
CCP Trade ID Integer Trade ID with TAIFEX
UTI(Unique Trade | String Trade ID T20141212000018
Identifier) Generated by markitwire or
Taipei Exchange
Original Cpty String Counterparty of the ABCDHKHHOOIT
Original Transaction
Trade Start Date | Date YYYY/MM/DD | Trade Start Date 2020/6/1
Novation Date Date YYYY/MM/DD | CCP Accepted Date 2020/6/3
Maturity Date Date YYYY/MM/DD | Trade Maturity Date 2021/12/13
Pay / Rec String Pay
Fixed( ‘My
Side’ )
Fixed Leg String Currency of the Pay Leg TWD
Principal Ccy
Fixed Leg Numeric #44, #44. #4 | Notional of the Pay Leg 5, 000, 000. 00
Principal Principal
Fixed Rate Numeric i fugugug 1.123
Fixed Rate Day String Actual/365 (Fixed)
Count
Fixed Rate String QTR

Payment Frequency




Field Data Type | Format Descriptions Example
Pay / Rec String Rec
Floating( My

Side’ )

Floating Leg String Currency of the Receive Leg | TWD
Principal Ccy

Floating Leg Numeric #44, #44. #¢ | Notional of the Receive Leg | 6,000, 000. 00
Principal Principal

Floating Rate String Floating Rate Option TAIBOR
Index

Floating Rate String 3M

Tenor

Rate Index Spread | Numeric i, #4444 Floating Rate Spread 1.123
Floating Rate String QTR
Payment Frequency

Floating Rate String QTR

Reset Frequency

Floating Rate Day | String Actual/365 (Fixed)
Count

Bus Day String MOD_FOLLOW
Convention

Trade Status String Status of the Contract UNCLEARED
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B AR
B TER (S
IS TR
= p
B RGP
Field Data Type | Format Descriptions Example
Member ID String Clearing Member ID 1010000
Origin String Type of Account House
Product Type String Product Type IRS
Trade Source String Approved Trade MW
Registration System where
the contract was sent
CCP Trade ID Integer Trade ID with TAIFEX
UTI(Unique Trade | String Trade ID T20141212000018
Identifier) Generated by markitwire or
Taipei Exchange
Original Cpty String Counterparty of the ABCDHKHHOO1T
Original Transaction
Trade Start Date | Date YYYY/MM/DD | Trade Start Date 2020/6/1
Novation Date Date YYYY/MM/DD | CCP Accepted Date 2020/6/3
Maturity Date Date YYYY/MM/DD | Trade Maturity Date 2021/12/13
Pay / Rec String Pay
Fixed( ‘My
Side’ )
Fixed Leg String Currency of the Pay Leg TWD
Principal Ccy
Fixed Leg Numeric #44, #44. #¢ | Notional of the Pay Leg 5,000, 000. 00
Principal Principal
Fixed Rate Numeric i fugugug 1.123
Fixed Rate Day String Actual/365 (Fixed)
Count
Fixed Rate String QTR
Payment
Frequency




Field Data Type | Format Descriptions Example

Pay / Rec String Rec
Floating( My

Side’ )

Floating Leg String Currency of the Receive TWD
Principal Ccy Leg

Floating Leg Numeric #44, #4844, #¢ | Notional of the Receive 6, 000, 000. 00
Principal Leg Principal

Floating Rate String Floating Rate Option TAIBOR

Index

Floating Rate String M

Tenor

Rate Index Numeric b g g 1 Floating Rate Spread 1.123

Spread

Floating Rate String QTR

Payment

Frequency

Floating Rate String QTR

Reset Frequency

Floating Rate String Actual/365 (Fixed)
Day Count

Bus Day String MOD_FOLLOW
Convention

Trade Status String Status of the Contract Rejected
Rejection Reason | String Reason for the trade in Trade not processed,

rejected or removed status

short of margin
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AR
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= p
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Field Data Type | Format | Descriptions Example
Member ID String 1010000
Origin String House
Account ID String House/Client Account ID 9999999
Product Type | String Product Type IRS
] Netting Set ID
Netting Set . b
D String (Kfp - set T 73 4% 202103300105001
%)
UTI(Unique Trade ID
) Y T20200330000001 ~
Trade String Generated by markitwire
o o T20200928000002
[dentifier) or Taipei Exchange
CCP Trade ID | Integer Trade ID with TAIFEX 455135489 ~ 65161105610
Maturity Date | Date Trade Maturity Date 2021/3/30
Netting event The Date netting
Date 2020/9/30
Date happened
After Netting
Pay Leg Type | String Pay Leg Type Fixed
Fixed Rate Numeric 1. 05%
Pay Leg )
L String Currency of the Pay Leg TWD
Principal Ccy
Pay Leg ) Notional of the Pay Leg
o Numeric o 19, 000, 000. 00
Principal Principal
Rec Leg Type | String Receive Leg Type Float
Rec Leg ) Currency of the Receive
o String TWD
Principal Ccy Leg
Rec Leg ) Notional of the Receive
o Numeric o 19, 000, 000. 00
Principal Leg Principal

11
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B L RH
F14_003_001 % p3%i=3 <2 %4F 4
B R LA
F14_003_001_% % & A ~%L.csv
AT
PR TR A
m Al
= p
mORAE
Field Data Type | Format Descriptions Example
Member ID String 1010000
Origin String Client
] House/Client Account
Account ID String D 9999999
Product Type String Product Type IRS
Netting Set ID
Netting Set ID String (Xfp—- set T 73 %4 | 202103300105001
2 4)
Trade ID
UTI(Unique Trade Strs Generated by T20200330000001 ~
rin
[dentifier) & markitwire or Taipei | T20200928000002
Exchange
] 455135489 ~
CCP Trade ID Integer Trade ID with TAIFEX
65161105610
Maturity Date Date Trade Maturity Date 202173730
) The Date netting
Netting event Date Date 2020/9/30
happened
After Netting
Pay Leg Type Numeric Pay Leg Type Fixed
Fixed Rate String 1. 05%
o ) Currency of the Pay
Pay Leg Principal Ccy | Numeric TWD
Leg
o ) Notional of the Pay
Pay Leg Principal String o 19, 000, 000. 00
Leg Principal
Rec Leg Type String Receive Leg Type Float
o ) Currency of the
Rec Leg Principal Ccy | Numeric ] TWD
Receive Leg
o ) Notional of the
Rec Leg Principal Numeric 19, 000, 000. 00

Receive Leg Principal

12




T. B-RExygifi
B L RH
F08_001 001 - ®E& it adp 4
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B AR
P BREEITE RS
IS TR
= p
B RGP
Field Data Type | Format | Descriptions Example
Member ID String Member ID 822
Account type String HOUSE/CLIENT House
Account ID String bic code
Product Type String IRS/NDF IRS
Trade Source String Taipei Exchanfe(TR)/ TR
MarkWire(MW)
UTI(Unique Trade String UTI(Unique Trade
Identifier) Identifier)
Trade Entity ( ‘My’ String bic code
side)
Novation date Date 2020/7/1
CCP Trade ID String 130320
Trade Date Date 2020/6/29
Trade Start Date 2020/7/1
Date(Effective Date)
Maturity Date Date 2025/7/1
Pay Leg Type String Fixed
Pay Leg Principal String TWD
Ccy
Pay Leg Principal
200, 000, 000. 00
Rec Leg Type String Float
Rec Leg Principal String twd
Ccy
Rec Leg Principal String
200, 000, 000. 00
Trade Status String cleared
Termimated Time String

13




Field

Data Type

Format

Descriptions

Example

Valuation Date

Date

date of WM
(MTM)calculation

2020/6/29

SettlEment Currency

String

TWD IRS = TWD

TWD

value date

String

Next business day of EOD

operation date

W amount

String

.
e

e o Vﬁmh
BEHA S O

-n\
= nﬁ:

3

W £ 37

2000

W adjusted amount

String

- ~p xp% —r;.” /ﬁ:p‘f‘j,
A AP 2 RE
NPV 2 F & & %7

Status = cleared

2. 2R E 2ot BE R
papal i CIM

Trade Status = termiated

* Termination Time=

today

S~ PR TAERE

FERN RNEY L RN )

NPV £ %F

>3
R

—

o
=
=+ B

Eﬁ%?éﬁf%ééz. Bk =
255 5 CIM » Trade
Status = cleared * Trade
Activity= transfer in *

Transfer Time= today

-18000

MtM amount

String

g o

,M

EL Y RN
= Expal s SN 37 ~
MtM £ #f

2y 4k
A SE
2N

N
i
=3

2000

MtM adjusted amount

String

PR T AR A2
*F o F EE ~w p NPV

v 25 % Trade

Status = cleared

18000




Field

Data Type

Format

Descriptions

Example

Trade Status = cleared
® Trade Activity=
transfer in * Transfer

Time= today

Early termination

charge

Date

3

S

B I Gt e

+p %R 5 CTM > Trade
Status = termiated *
Termination Time= today
CRF EEN TNy B
a p NPV £%F

1949/4/12

Transfer charge

String

28 £ % Trade Status =
cleared ¥ Trade
Activity= transfer in *
Transfer Time= today
RN SRS JERED T
NPV 2. F » & %f

73_1'1

BRERERREAARRE SR

PAI amount

String

BEA L BBk

&
ZuaAal i CIM > # »

PAA amount

String

IRS coupon Amount

String

cleared trade nearest
payment date(refer to
cash flow table)=< Next
business day of EOD
operation date
then

=netting amount of
fixed and floating
amount

or empty

15




Field Data Type | Format | Descriptions Example
IRS coupon Value String 1f
Date cleared transaction
nearest payment
date(refer to cash flow
table)=< Next business
day of EOD operation
date
=Next business day of
EOD operation date
or
empty
Upfront fees String TWD
Currency
Upfront fees Amount | String
Upfront fees payment | String if

Date

Next business day of
EOD operation date=
cleared transation
additonal payment value
date
then

=Next business day of
EOD operation date
or

empty

16




R
F08_002_001 ¥ - ¥ 5tk = % B4R 4
TR
F08_002_001_% % & A ~%L.csv
AR
P R E (T A A
B A REE
= p
B RGP
Field Data Type | Format Descriptions Example
Member ID String 1.CM CODE 822
2. TATFEX 9999999
Account type String House/Client/Default | House
management
Settlement type String CTM/STM STM
Account ID String 1. Bic code
9. k& kB LEE S
i 8- AN
Currency String N R A B TWD
TWD/USD/ -+
Previous day Numeric - g Ep SEEIR £ | 200.00
Cash margin balance AER
TODAY Settle Amount Numeric W FEppEFE2 | -100.00
AP BE A
Deposit cash margin Numeric BFPowpEiR A p oz~ 20| 80.00
log(M9. 1)4r %8, > 83
log #73 (7 L & )5 »
FRRATL -8 X/
R RRIUE
Withdraw cash margin Numeric ¢ TpEik s p AR | 40.00
log(M9. 2)4v i 0 83
log #7# (7 L & )#AE
5/ Y=a S e
R Ol 3
Cash margin (transfer in) | Numeric #orE RS T 0.00
Cash margin (transfer Numeric AR g 0.00
out)
Other payment&income -df | Numeric EHRIZE S > ¢ R 000
R E v AR 74

17




Field Data Type | Format Descriptions Example
TODAY cash margin balance | Numeric *P I LA 140. 00
CTM_Variation Numeric AL S ]
margin B ik w2 VM 4

B F iR E R
CTM_Variation Numeric mEERS 2 L2 E |
margin adjusted amount € ik A Rw] 2

VM_ad justed amount

ol o FpE G R

%
STM_mark-to-market Numeric MRS 2 L 2E 2 | -200.00
difference amount G ik & Ww 2 MM 4e

B T REGFEEFITP
STM_mark-to-market Numeric mEERS 2 L2EE (00
difference adjusted ik & Ru] 2
amount MtM_ad justed amount

el TR B OTM

1
Cashf low(Coupon) Numeric A EE 2 L2815 00

¥ ik & %wl 2. Coupon

brld o WRET BT

1
PAI amount Numeric mREE T2 2252 (00

Kk & ¥on] 2 PAL 4e

B T EEF BRI
PAA amount Numeric mREEE S 2 2252 | -20,00

K1k & Hen] 2 PAA 4

B T REFEENLF
Early termination charge | Numeric B E RS T 0.00
Transfer charge Numeric B ST 0.00
Upfront fee(N) Numeric RERS 2 225X 1(0.00

£ ik & w2 Upfront

fee 4v iy, » T RE G %

EREUE Jﬁﬁ
auction fee Numeric 1. 3p § #1502 2 Jzit | 0.00

P
2. W Ap 1B 2 fcH A

i3

18




Field Data Type | Format Descriptions Example
Cash Payment Adjustment Numeric - FEP 2GR 0.00
& AT DER
NEXT DAY Numeric riEkoT g R RdcAt 0 | -205.00
Settle Amount FEAwé R RHA
non cash collateral Numeric g kA gL W | 500.00
value 3 o Ar i 2
(after haircut) BE TR E o TR
R RRIUE
Used non-cash margin Numeric P BESABEL | 500.00
(base currency)
Collateral balance Numeric AP ERFEEAAIE > pF | 640.00
{ATRE# > DB &
BEE R
Margin Requirment Numeric 7 2,000. 00
EXCESS MARGIN (CASH ) Numeric 1. & 5w o W BT 0.00
2.0 B4 T AR
3. f Ao B(AW
0 %7
EXCESS MARGIN (CASH &NON | Numeric 1. 2 A B or 0.00
CASH) 2. B & T AZER
3. EA T B
0 F7)
EOD Numeric 1. & % ou] & kT -65. 00
cash Margin call 2. f BT B
3. & TALIE( A
0 F7)
EOD Numeric 1. A# AT -1, 500. 00

IM margin call

2. B B &L
3. B4 T AR (A

04 T)

19




difference amount

9. BEERRBEFL
B L RH
F08_003 001 %% ¢ R ¥ B3¢ 4
B R LA
F08_003_001_ %% ¢ B 5L csv
AR
PR TR A
B A REE
= p
B RGP
Field Data Type | Format Descriptions Example
Member ID String 1.CM CODE 822
2. TATFEX 9999999
Account type String 1. House
House/Client/Defaul t
management
2.k N F RIE 2 T
A BT
Currency String e A BT TWD
TWD/USD/--
Previous day Numeric - 200. 00
Cash margin balance
TODAY Settle Amount Numeric -100. 00
Deposit cash margin Numeric 80. 00
Withdraw cash margin Numeric 40. 00
Cash margin (transfer Numeric 0.00
in)
Cash margin (transfer Numeric 0.00
out)
Other payment&income - Numeric 0.00
df 3% wHFax
TODAY cash margin Numeric A ATREF T DB 140. 00
balance HH W FER
CTM_Variation Numeric 0
margin
CTM_Variation Numeric 0
margin adjusted amount
STM_mark-to-market Numeric -200. 00

20
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Field Data Type | Format Descriptions Example
STM_mark-to-market Numeric 0.00
difference adjusted
amount
Cashflow(Coupon) Numeric 15. 00
PAIT amount Numeric 0.00
PAA amount Numeric -20. 00
Upfront fee(N) Numeric 0.00
auction fee Numeric 0.00
Cash Payment Adjustment | Numeric 0.00
Early termination Numeric 0.00
charge
Transfer charge Numeric 0.00
NEXT DAY Numeric rEdoT g R R -205. 00
Settle Amount fFEAT € AR
non cash collateral Numeric 500. 00
value
(after haircut)
Used non-cash margin Numeric 500. 00
(base currency)
Collateral balance Numeric p o XT3 DB o 640. 00
EH L TER Y
Margin Requirment Numeric - 2,000. 00
EXCESS MARGIN (CASH ) Numeric 1. & ew] o W) BT 0.00
2.1 B % T A23F
3. AT MR
120 4 7)
EXCESS MARGIN (CASH Numeric 1. 2 A5 B on -1, 155. 00
&NON CASH) 2. B4 7 AR
3. f A7 (A
110 % 57)
EOD Numeric 1. & % u] & kg oT -65. 00
cash Margin call 2. f B4 T 3 B
3. & B4 T AR (A
0 £ T)
EOD Numeric i -1, 360. 00
f
i
0

I
W E
=
—




10. 3 FBX R o

B L RH
F09_015_001 7 & % 4% fn
B R LA
F09_015_001_% % & A %% . csv
AR
pREETER A
B A REE
= p
B RARP
Field Data Type | Format Descriptions | Example
Member ID String B001
Account ID String 10000001
securities code String 3R 5 E PR | A0T106
L
Custodian Bank ID-taifex String 013
Previous day Integer FEP 2.4 p4 | 1,000,000
non-cash balance k1]
Deposit non-cash margin Integer FPpH3 a% |0
log & &
Withdraw non-cash margin Integer 2 Pt &4 | 200,000
log %, &
transfer activitive String transfer NA
in/transfer
out
Liquidation Integer 5P AF s |0
A log &
adnormal adjustment Integer A1 éﬁj » 0
today non-cash balance Integer AF P 4%E+ | 800,000
»1F o~ R AR
—# 4
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