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1 OVERVIEW

STP XML based downloads are delivered using a variety of methods. This document describes the
meaning of the XML that is delivered. Fundamental to this description is the schema itself. The schema
is separate document. Fragments are displayed in this document.

The download file has CurrenexDownload as the root. The current version is 3.1 as specified in an
attribute on the root level.

The core of the schema is a collection of trades along with a collection of parties and finally a collection of
tradeErrors. The most involved of these elements is trade.
Each trade is divided into six sections:
e TradeHeader - This contains information common to any kind of trade. Parties, execution time,
users, etc.
e TradeRequest — This describes how the deal was requested by the taker.
e Product - This element contains the financial details of the done deal. Both maker and taker see
exactly the same product xml.
o DefinedFields — At the option of the taker user defined fields can be displayed. These are only
shown to the taker.
e Quotes — On deals with competitive quotes, all quotes are included.
o OffsettingTrade — Many trades are done through a central party. For the central party they are
able to see both of the trades. The offsetting trade is included in this element.

The schema is named CurrenexDownload.xsd and is included in this documentation set.

The remainder of the document will discuss and illustrate each element.
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2  MESSAGE ORDERING

Within a trade XML message, unbounded elements are not guaranteed to be delivered in the same order
and should not be taken for granted. Message parsing should be done in accordance with the Currenex
XML schema and no assumptions should be made on information ordering where not explicitly indicated.
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3 TRADES, PARTY AND TRADEERROR
Prior to discussing trade, we first look at the supporting cast.

3.1 Trades

This element is the container for all trade information.

Party usage in the schema is
based on reference. A
party's id and name will
occur only ance, but may be

Trades E]—(_m_:la_ 4 referenced Fromn rultiple
v places,

IF a particular trade cannot
be downloaded, the reason
iz included in this elernent,

3.2 Party

All uses of party in trade are by reference. For example when specifying a user the party that the user
works for is referenced.

|Ef';n; _i

B attributes |

partyReference [+]—|— |

Type For a parson
i . The IC of the trader who

petformed the transaction,

= :
-+ userlame !
'

Pmmmmmmmmm

The name of the trader who
petforned the transaction,
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The href is resolved in the following instance of the party.

B attributes

i
Party [
typedPartyld E%]
Represents an entity T
invalwed in a transaction, 1. o

— i
L-4- partyllame |
! 1

Marne of the party,

The collection of party elements insures that the partyld is consistent through all the trades included in the
download.

3.3 TradeError

In the event of an error on a specific trade, the download is not aborted. For each problem with a trade a
tradeError element will be created.

| PartyTradeldentifier

partyReference

Tiez & tranzaction ko 2 |
patticular party, Indicates

the party that assigned the |
trade ID, |

—| partyTradeldentifier —an ||

Conkains inforrnation that
cleatly references a trade in

the Currenes systerm, Allows | trada,

—
-
14
=i
i
=2
=)
i
=
i)
1
L
=
=]
i
(=
-
(=]
—
o
m

For trade I0's to be assigned

TradeError E]—(—.H—:E— by differant parties,

—Ftra{IeErmrMessage |

Drescription of the arrar,
Indicates why a particular
trade could not be retrewved
fram the systam,

The identification of the trade is included and a message explaining why the trade was not downloaded.
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There are errors created if data is not consistent. However these never appear unless a bug exists.
The two errors that are common include:
e Incomplete defined fields: This created if a trade is missing a required defined field value. This
suspends the download until corrected.
e Too many trades: There is an internal limit on the number of trades in a single download.
Typically this is set at 3000. If this occurs then the download date range should be constrained.
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4  TRADE

This type describes a single trade. The components of trade are illustrated and described in the
following diagram.

tradeHeader [+

Elernent that contains
infarmnation regarding a trade
that iz beyond the
tradeRequest and product
elermeants,

This represents the manner
in which the taker prezentad
the arginal trade request,

product [+]

Product describes all fnancial

CJEI_I detailz of the trade.

Elernent containing
inforrnation describing a
trade

Extra information specified
by the customer For a
transaction.

Thesze are the competitive
quoates that were presented
For this trade and rmaret
quotes at the time of the
pHCIing ewent,

For hub dowvenloads this
elernent prowvides inforrmation
abiout the trade on the "other
zide, IFthe hub seas the
hubfcust trade then this is
the product For hubfbank,

Copyright © 2015 CURRENEX 8 Confidential & Proprietary
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41 TradeHeader

The TradeHeader contains information about the trade that identifies the trade. The first half of this
element is shown in this diagram. Those elements with no deeper information are explained in the
picture. The others detailed in the next section.

— partyTradeldentifier [

— 1 H

1.0

These elernant contain
identifiets For the trade, The
Currenex Id is always
present, Maker and Taker ids
may be present,

— Etrﬂ[lEDﬂtETin'IE

Tirne and date that the trade
was executed in GMT,

— Etrﬂ[lEDﬂtE

The trade date Far the trade,
This the date farm which

the valueDate iz computed,

—|Etrmleﬂtatus

The twa pHmary states are
COMHE and CAMCELED,
&CCEPTED reans the
bank has nat acknowledged
the trade, OIUT_TRADE is
For trades that had

incormplete execution

____________________ -
1
1

IF the status is cancelled then
thiz elernent indicates the
cause af the cancellation,

(TradeHeader [:] [ = '"i trader
| g, Sl

Basic information identifying 0.

the trade. The elernent that identifies a
person invobved in the trade,

Copyright © 2015 CURRENEX 9 Confidential & Proprietary
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The second half of this element is shown here.

TradeHeader [:] CEl—'E trader
| St :__-_

B azic infotrnation identifying 0.

the trade, The elernent that identifies a
persan invalved in the trade,

IF the customner is trading For
a subsidiary or fund, this
field will be populated Id of
the subFund. IFthe
custarner is trading on their
own behalf, this Aeld will

repeat the custorner Id

IF an event has tHggered this
dowenload, details are
included here,

Indicates that a Rature roll or
allocation maytake place on
the transaction,

— partyRole

1.m

& partyRole describes how a
patty is related to the trade,
The role lists the
enurneration of types

- ':Eﬂre[h.".ﬁllE[lFiEl[lSEGI‘I‘IﬂlEtE '

IF this is & download For a custorner
that uses defined Relds, this indicates
the state of the complete callection,

Copyright © 2015 CURRENEX 10 Confidential & Proprietary
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4.1.1 Party Tradeldentifier

Many party identifiers are possible for a given trade. Three are commonly included.

e Currenex identifier

e Taker identifier
e Maker identifier

The only guarantee is the Currenex identifier.

—{ partyReference [

| L)

Ties a tranzaction to a
particular party, Indicates
the party that assigned the
trade IO,

—|Etrﬂ{|f:|{|

(PartyTradeldentifier £} —-— -

The identifier assigned to the

&n identifier of the trade
attributed ta a particular

patty,

1o trade,
' | Linkld _i
E | “tradeld |
PorTTTemsm g The identifier assigned to the
-~ linkld trade. : |
____________ by :_'_ |
0. =

linkldType

| The type af link is |
enumerated with this
| elernent |

Associated with each identifier are additional links. Currently these are only available with the Currenex
identifiers. Possible linkldTypes are

Amendment
SpotBreakoutParent
RebookParent
HubBackToBack
PBBackToBack
OrderToOrder
HubParentGiveup
PBParentGiveup
Parent (deprecated)
BackToBack (deprecated)
AllocateParent
StagedOrderld

Reference to amended trade.

New trades of a SpBrk point back to their parent
Trades cancelled in a rebook point to the rebook trade
Trade done through a hub points to its backtoback
Trade done through a PB points to its backtoback
Orders crossed with each other point back.

Trade done through a hub will point back to its parent
Trade done through a PB will point back to its parent
Same as Hub, PB parent but does not indicate context
Same as Hub, PB parent but does not indicate context
Trade of an allocation will point back to its parent
Trade done through a staged order will point to the order.

11
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4.1.2 Trader
————— — — — —
| User |
| partyReference |
{trader |
MEELEY - -_[? ' The ICr of the trader wha |
i ,:é | j petfarmned the tranzaction,
The elernent that identifies a | et |
persan invalved in the trade. T _'-_l_sir_"_ﬂ_l'pi_: |
| The name of the trader whao
| petformed the transaction, |

Each trade has two traders identified: one for the taker one for the maker. The userld of the user is
included in this element. The party they work for is identified using the partyReference. A longer name
is included if it's available.

4.1.3 Event

If the trade is being reported as the consequence of an event, this element is included. The most typical
is NEWT for new trade. If the trade download is done based on a range of trade or value dates, then
there is no event and the element is missing.

An enurneration of possible
event bypes

= eventDateTime

The date tirne that an ewvent

occurred
(Event Ed =y
|
The ewent that triggered this i
download [
L-- amendment [-] [=]

1 =_ . — [
---"isPossibeDuplicate !
IF an trade is resent, then

this walue is true,

The full eventType list includes:

NEWT New trade

CANC Cancelled trade

AMND Amended trade

ALOC Allocation

SFBK Spot forward breakout

UDFA User defined field competion

CNDF Cancel prior to finishing defined fields
SETL Settlement event

RBOK Cancel Rebook

NETTING Netting

12
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4.1.4 PartyRole

This element identifies the party acting in a particular role on this trade. As usual the party is identified
by reference.

partyReference
“role

Identifies the party in this

rale,
Maker The price make in this trade
Taker The buy side party in the trade
PrimeBroker  If a PB is involved it is identified. It must be the maker or taker.i
Hub If a hub is involved it is identified. It must be the maker or taker.

Downloader The party that downloaded this trade
Aggressor If there is an aggressor the party is identified. It must be the maker or taker.

13



EX DOWNLOAD SCHEMA CURRENEX’

4.2 TradeRequest

The trade request identifies the requesting party and then the details of the request. Although technically
optional this element is always included in the Currenex download.

—{ requesterPartyReference [

||

Indicates which party requested the
transaction, the href attribute should
paint ta a walid party id,

[ FxRequest |

— FxRequest E]—I(—-ﬂ— |

Fa deal

(Tradeﬂequest E]_@E'_ = L mmRequest |

Dretails af the initial request
For the trade, Indicates
dealt cumency etc,

Maney Mad:et deal L _|
(loandepasit)

| TreasRequest

— treasRequest | —--—

Treasury deal

1
1
| e mmmm e e = -

L- -iEpri{:inng}e :

Thiz iz the action required ta
find a price

The values for pricingType include:
REQUEST An RFS deal

ORDER A parked order
ESP_ORDER Order submitted to a price book.

14
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421 FxRequest
If this was an FX deal then all the details of the requested are included.

—Fhuyﬂell

________________ -

L -+ quotebirection

Specifies the curency
centricity between currency 1
and currency2,

“currency

Currency and armount that is |

— specifiedMoney

~amount

requested by the custorner,

Currency that the custorner
iz trading against, Used anly
FxRequest I:IT]_(_'H_E_. For F¥ transactions,

“period

E'|.|'?4ll.|e[late

[ Bl

r-- FarTenor

Tettin on the Far leq of a
SWAP trade,

: - “farAmount |

Arnount on the Farleg of a
SWAP trade.

I e e e e e - - - -
1
1
1

Indicates whether the trade
it a non-deliverable Farward
(MDF ar not, Used Far FX
trades only,

15
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4.2.2 MMRequest

The money market element classifies the type of instrument from the perspective of the taker. The
element loanDeposit is an enumeration with values: DEPOSIT or LOAN.

—|Ell}ﬂll[lf:|]'ﬂ$it
_—
| Money _|

— amount El—:—(—u-—

(I'ulmﬂequest I:Tj_(_m_iE'_ | Tenor
|

—{ InitialDate E]—I{Jg}
|

Teurrency

= amount

“period

Evalue[late

| Tenor

|
— maturityDate E]—I{JE}
|

“period

Evalue[latf:

16
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4.2.3 Treasury Request

buySell

Treasinstrument

|
| —|EtreasTﬁlmr
|

1M, 3MLER, 2, 3Y,EY, 107,30

|
|
|
i |
|
|
|
|

TreasRequest - — treasinstrument | ———— =
—| treasState

| WL, TR, QLD OLDn

| —|={:usi|:r

| Cusip af instrurnent

—Fpar.ﬁ.mmurt

17
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4.3 Product

This element contains the detailed financial details of the completed deal. Each instrument type has its
own element.

- - EproductType :

=
B
b
=
|
i

& single FX transaction, Can
be Spot or ForwardDutright,
rrultiple legs should be
included Far Swaps,

LI

deposit [

IF the buyerPartyReference
iz nat the requesterParty this
iz a deposit else a laan,

LI

—{ treasury [

Possible values for productType are:
SP Spot FX

OR FX Forward (outright)

SW FX Swap

LD Loan/Deposit

TREAS Treasury

18
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431 FXProduct
Each FX deal has one or two fxLegs: one leg for spots and forward, two legs for swaps.

FxLeq

— cashFlow

— cashFlow?2

E'|.|'$|Il.|-n3:[llﬂte

1.0

& single FX transaction, &

single leq is used Far spat — exchangeRate
and Forward, Two legs are
used For a swap Elernent that shows the rate

between bwo currencies as

well as the quate direction,
L J

Each leg represents the exchange of two currencies. Each of the parties are represented in one of

cashFlows.

19
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4.3.1.1 FxLeg
The FxLeg details the cash flows and the exchange rate used.

“currency

“amount

buyerPartyReference [

between two currencies as
weell as the quate direction,

L- 4~ spotRate .

e
| eemeninriion B
e |
— cashFlow2 [
FxlLeq —— =valueDate
(Fon B ) Fraooae
E;hgeae_ - _|
— exchangeRate $ CE'_ |
“rate |
|
|

|
[
Elernent that shows the rate | '

Each cashFlow has the same pattern. The receiving (buying) party is identified by reference as are all
parties. Optional settlement instructions can be included.

The exchangeRate contains the two currencies involved and quoteBasis defines the order of these two
currencies. The values of quoteBasis are: currencylpercurrency2 or currency2percurrencyl.

20
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4.3.2 Deposit

Loans or deposits are represented by a single instance of a deposit element. If the party to the
initialPrincipalPayment is the taker, then the deal is a loan else it's a deposit.

All payments are represented using a CashFlow type element.

CashFlow

currency

= amount

buyerPartyReference [

This iz the initial principal
payrient in a loan/deposit

|
|
|
— inttialPrincipalPayment EI—H—-H—
|
|
|

LT

— FinalPrincipalPayment [

This is the final principal
payrnent in a loan/depasit

([Iepcrsit EI—[—H-—;EI—

MM instrarnent

—Ftlaytourrtl:mwelrtion

This iz an enurneration of the
methods Far counting days,
e, ACTIZED o 3054

—Fﬁxedﬂate

The fived interest rate For
this deposit, MOT eiprassed
3 a percentage

L.+ interestPayment

This iz the interest payment
an a loan/deposit

21
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4.3.3 Treasury

This element is used to describe a treasury deal. The instrument is described in the treasinstrument
element.

[N

— treasinstrument [

—F|:rﬂr.ﬂ|.m-u:runt

The armount being bought or
=ald

- = auctionDate '

= ) = I

The interest Fate on notes oF
bonds

— treasuryPrice [

The price, vield or discount
rate For this treasury

— settlement [+

Arnount in IS0 to settle the
deal, IFthe receiving
party is the taker, then the
taker was zelling the
security . IF raker, then
buwing

22



DOWNLOAD SCHEMA CURRE N EX

4.3.3.1 Treaslnstrument

The instrument is defined uniquely by its cusip. The treasury state indicates the stage in the life cycle of
the treasury and the time of the deal.

— treasTenor

10, 2R, B2, 20 B, 10,30
i

(Treaslnstrument E]—(—-—-—ja— _W

I, OTR, QL O

—r{:llﬁiﬂ

Cusip of instrurnent

4.3.3.2 TreasuryPrice
The price is one of three types as shown in the TreasuryPrice type.

— price

(TreasuryFrit:E E]—(—*’EEI—IEI——'EyieItI

—Ftlismuntﬂate

23
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4.3.3.3 SettlementAmount

This element contains details of the cash settlement. Principal is always included and accrued interest is
included for all Note and Bond deals. The receiving party can be either the taker or maker. If the taker
receives the cash, then they were selling a security.

Note that the currency of this settlement is always USD as they are US government securities.

— Esettl&m&nt[lﬂt&

The date this deal zettles

(Seﬂlementhmuunt E]—(*E__@

- o~ accruedinterest E

— receiverPartyReference

4.4 DefinedFields

If this is a download being presented to the taker, then defined fields may be present. Each of these
represents an attribute that the taker needs for they own internal integration processes. The number of
fields is not limited.

“fieldHame

(DefinedField [] (——F+

Extra field added by taker ~“fieldValue

Each field has a name and an associated value.

24
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4.5 Quotes

If the download party is a taker and this was an RFS trade, the all of the competitive quotes to the deal
are included. The winning quote is also included in this list and is so indicated.

- -EEwinnianuote ]

Indicates the quote selected
by the client, This elernent

| ............... -

e exists in a tradeQuate i this
c-= tradeOuote 4LE_:E|_ was the quote selected For
v L E the trade. If the quote was

not selected this element is |

absent,
This is the quote proposed

1

1 |

: |

i For this trade, One of the

1 .

v quates was selected to prce | m
1

1

the trade,

This is a quote used in
response bo 3 prcing request,

These are the conpetitive
quates that were prasented
Far this trade and market
quates at the time af the
pricing ewent,

U

-_-. marketluote

ettty e, oy
£l

& quote taken from a
rarket data source, Mat
currently supported,

Each tradeQuote contains the identifier of the trader making the quote and the time it was done. If this
was the winningQuote then this element is present. The quote itself is detailed on the next page.

MarketQuotes are not used a present.

25
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451 Quote

Each quote has a timestamp (element date) and the effectiveRate used for this deal. If two-way prices
were received then both the bid and offer price will be included. Each instrument class has a different
type of quote presentation as the following diagram illustrates.

FrxCiuote

(ﬂuute E]—(J EEI—:E ldGuote

treastiuote

4.5.1.1 FxQuote
For FX deals this is the format.

Bazed on the quote and the
terrns of the trade this is the
rate that wauld have bean

I —
| EffectiveFxRate
| Frate |
—] effectiverate £] I e
| '——-E'farF!ate !
|

|
|
|
The exchange rate For the Far |
I

the exchangeRate had it side of Sweap.
been choozen - ___ _____ ____ ___ ___ ___
Co—
-1 spotRate |
- Fpoints

FxOuote N The bid rate quated by the
E]_( :E|_ trader,

I

The offer rate quoted by the
trader,

“eurrencyl
1

1=
L-STcurrency2 .

= m - ——— -
[l
[

26
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4.5.1.2 LdQuote
If a loan/deposit is the target, then the following quote structure is used. The rates are simple decimals.

— hidRate

(Ldguute E]{ :E =offerRate

T eurrency

4.5.1.3 Treasury Quote
For treasuries the price type can be one of three: Price, Yield or Discount.

bidPrice
Treastuote ﬁ]—(—-—-—-—h_EEﬂffErPri{:E
Etr&ﬂﬁPriﬁ&Tﬂ)&

27
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4.6 Offsetting Trade

The final element in trade is OffsettingTrade.

| Other Tradelnfo

otherPartyReference

In the event that this trade is
part of a back to back, this is
the aother party on the related
trade,

i
|
I
ij- """""""""""""" i I
|
|
|

|
|
|
|
I
Far hub dowenloads this | - o ______
|
|
|
|

elernent provides information
about the trade on the "other
side., IFthe hub zees the
hubjcust trade then this is
the product For hubfbank,

IF the back to back has
financial differences the full

other praduct is included.,

—

The OffsettingTrade type contains three elements: otherPartyReference, otherPartyTradeldentification
and otherProduct. OffsettingTrade will be included for any hub or prime broker download. The diagram
below illustrates which party is identified as an ‘otherPartyReference.’

KN )

In this picture, if T1 is the primary trade being reported then P2 is the ‘other party. The
otherPartyReference element identifies P2.

T2 has a collection of trade identifiers including the Currenex ID together with id’s that may be provided
by party H or party P2. These are included in otherPartyTradeldentifier elements.

The final element included in otherProduct is the full product definition for trade T2. This is only included
if T1 is financially different from T2.

If the downloader is a prime broker then the financials on the ‘other’ trade are identical to the primary
download trade. For this reason otherProduct will be absent in this scenario.

If the downloader is a hub, then there is a possibility that the other trade has some financial differences.
If this is the case then the entire product for the other side is included.

The design covers all instrument types including treasuries.
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—| otherPartyReference

In the ewent that this trade is
patt of a back to back, this is
the ather party an the related
trade,

partyReference

Ties & transackion ko a |
patticular party, Indicates

the party that assigned the |
trade IC, |

|:0therTradeInfu I:ll]—(—--—jzl— _____________________________________________ II; Tq_:;’:_l |

The identifier assigned to the
trade,

| t-4 linkld

- - SproductType E

1 1
=-- otherProduct [

=
E
= @
ol
4
[+

& single F¥ transaction, &
single lag iz used for spot
and Forward, Two legs are
used For a swap

IF the buyerParyReference
is ot the requesterParty this
is a deposit else a loan,

IF the back o back has
financial differences the fill
product iz included,
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5  EXAMPLES
51 Spot
- paiy |
= 1} typeaPartyld
1 Currarssx_X & byjpedPaityldl
) partydd CLITENSx
1 {} partddType Currensx
2 iest_c4 © = typedPartyld
{} partyid tecsd_c4
| ) parddType CLITENEs
3 lest_bi_B & bypedPartyld
() partyid test_b
! £} partyidType CLrTenee
4 lest_c4_B = hypadPartyld
{3 parnydd lecsd_cdl
() partddType Currensx
& fracle

= tradeHeader
« [earty Tradeldentifien
) partyRefer ence U bradeld
1 & partyfeference

| = href lest_c4_C
2 & partyfteferensa AZ0DS2470 5500
| = hief Curreres_X
{3 adeDateTime 2006-09-053T11: 50382
) radeDate 2006-09-03
) radeStatus DEINE
B
) paryPefer ence {3 userid
1 & partyfteference best_ediid
= href lest o4 C
7 & partyfteference whs_best_bd
| | = hoef lest_bi_B
1} sulsFund le=t_cASFO
& partyRole
() partyfteference {Yrobe
1 & partyfteference Taker
= hial lest_c4_C
2 & partyPReled ence [eaker
= huef test_b1_B
1 & partyfteference Daowninader
| = hret lest_c4_C
4 & partyReferancs Aggrasgo
= hoef lest_cd _C
& hradeRequest
a requeester Partyfefercnce
| = haef liz=2q_c_iC
= [aPe st
) barySell SELL
a specifiediloney
() eamrrency EUR
| £} amoamnt 200000.00
{} againsiCurniency  USD
& benot
| {} period cp
] {} detiveryType DEL
{ ¥ cormment Tast iz &l
3 pricing Type REGLEST

& product
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& product
¥ product Type =
 fileg
& cashFlowl
()} currency usD
{ ) amount 28840000
buyerPartyReference
| | :I = href test_cd_C
& cashFlow?
(¥ eurrency ELR
£} amount 20000000
buyer PartyReference
‘| = href test_bA4_B
() valueDate 2008-03.05
& axchangefate
¥ eurrencyt UED
{} currency? ELR
{} quoteBasis CUFFENCY ] PETCUFFENCY2
) rme 144200000
{} spotRate 1 44200000
() points 0. 00000000
= gutes
a tradeducte
& tracker
partyReference
‘I = hief test b1 _B
{} usera wikis_test b
{} winningQuote
() date 2008-08-03TO000:00F
& quote
& fluote
& effectiveRate
| {}rate 1,44200000
& biel
| {} spotRate 1.44200000
) currencyd sD
)} currency2 EUR
_| _ _ | {} quoteBasis currencyi percurrency2
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5.2 Outright

& paity
=i {} typedPartyld
1 Currenex_X al hypedPartyld
{} partyid Currsne
{3} partyld Type Curranss
2 lest_e2 C & pypedPartyld
() partydd lest_e2
) partyld Type Currenes
3 tesi_b2_B & typedfartyld
{3 partyta last_ba2
Ll {3} partyld Type CUFrerss
4 lesd_c2 B &l pypedPartyld
) partydd lmst_c2
{} partyld Type Currangs
= trade
& IradeHeadear
A party Tradeldentifies
{} partyfteference () radeld
1 & partyiteferance S2A0E2EER16
il = haet best_c2
2 & paityPeled ence A2008235008M500
= haef Currenex_
{} tradeDateTime  2008-08-26T16524:587
{} tradeDate 2008.08-27
{} trade Status DOKE
al by wded
) putyReference ) userld
1 = partyReference tezt_wia
= haef test_c2 C
& partyPelerence whg_b_2
| = haef best b2 B
() subFumnd best_c2
& partyRole (4
{} partyReference {} rode
1 & paityPelerence Taker
| = laef best_c2 ©C
2 & partyfeference Ilaker
= href test_b2 B
3 & partyPeference Drvvriodian
i = hief best e C
4 & partyReference Agressor
= href best_c2
{} webefinedField.. falze
& iradeRequest
requeste PatyReler ence
.I = hwef est_c2 C
& FuRequest
¥ buySel SELL
= gpecifiedMoney
!:} CLTTBncy ELIR
) amount F000000 00
{} agamstCurrency  USD
& LEnsr
| {} period T
{.'l deliveiyType DEL
() comment comment
{} pricing Type REGILIEST

& prodict

Copyright © 2015 CURRENEX 32 Confidential & Proprietary



RRENEX DOWNLOAD SCHEMA CURRENEX

~ product
{) productType OR
- IxLeg
4 cashFlow1
{) currency usD
{) amount 4416300 00
~ buyerPartyReference
= href test_c2_C
~ cashFlow?
{) currency EUR
{) amount 3000000 00
~ buyerPartyReference
= href test_b2 B
{) valueDate 2008-09.05
~ exchangeRate
{) currencyt UsD
() currency? EUR
{) quoteBasis currency! percurrency?2
() rate 1.47210000
{) spotRate 1.47200000
= =3 = {) points 0.00010000
~ quotes
4 tradeQuote
“ trader
~ partyReference
| = href test_b2_B
1 ) userld whs_b_2
() winningOuote
() date 2008-08-26T00:00:00Z
- quote
« IxOQuote
« effectiveRate
_ () rate 1.47210000
- bid
() spotRate 147200000
() points 0.00010000
() currencyt usD
() currency? EUR
{) quoteBasis currencyperclerency2
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5.3

& tradetesder

& tradeRequest

Copyright ¢

FX Swap

= partyTradekbentifier
{} prartyfteference
1 = partyReference

? a partyfeference

{} wadeDate Time 2008.07-22T10: 2501 X
1} wadeDate 2008-07-22
{} tradeStatus DONE
& lradber |
{¥ partyRetference
1 & partyfeference
2 & partyReference
¥ sulsFund direct_cd
= partyRole
{¥ partyfteference

1 & partyReference

2 & partyReference
3 & partyReference

4 & partyfieference

« pequesterPartyfeterence
) = href
= [aRedquest
{3 buySell
= apecifiedionesy

{ ¥ againstCurrency
& bemor

= Far Tens

{ ¥ Far Amount
{3} deliveryType
test

REQLEST

{} comment
L} pricing Type

2015 CURRENEX

CURRENEX’

{¥ radeld
Blockza
= hret drect_c4_C
A 008 SE00HAS00
= href Currenex_X
¥ userid
direct_cdu2
= lwef direct_cd
direct_bduZ
= hret direct_ba B
{}role
Takmr
= hiref direct_cd_C
Maker
= href direct_ba B
Diovwnloader
= hrat diract_cd_C
Agressor
= href direct_cd_C
direct_c4
B_lu
{} CUN T EMCY ALID
{} amount 2000000.53
AR
O valuelate 2008-07-28
(¥ period L
200000099
DEL
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(LT
L} po it Topes T
= Iul.#q
{7 conbF ol L} conalF lowa? 1) walueleba 11 aschangafsie
1 = casloal ERTE Lyl SOLE T = gachsgeilie
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& il
[ eposise DATE0000
{1 pamin ~DUIG4D000
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The products and services outlined herein are only offered to professional clients or eligible counterparties through State Street Bank and Trust Company (a wholly-owned subsidiary of State Street Corporation), or, within certain jurisdictions
throughout Europe, through State Street Global Markets International Limited which is authorized and regulated by the Financial Services Authority. Please note, certain foreign exchange busin (spot and certain forward transactions) are
not regulated by the Financial Services Authority. Clients should be aware of the risks of participating in trading foreign exchange, equities, fixed income or derivative instruments or in investments in non-liquid or emerging markets. Clients
should be aware that products and services outlined herein may put their capital at risk. This communication is not intended for retail clients, nor for distribution to, and may not be relied upon by, any person or entity in any jurisdiction or
country where such distribution or use would be contrary to applicable law or regulation. This publication or any portion hereof may not be reprinted, sold or redistributed without the prior written consent of State Street Global Markets. This
communication is being distributed in Australia by State Street Bank and Trust Company ABN 70 062 819 630, AFSL 239679 and is intended only for wholesale clients, as defined in the Corporations Act 2001

Copyright © 2015 CURRENEX 35 Confidential & Proprietary

Al
L o)

orrercy parcun
1

d ST X000

1 STE0ann
RLLL S LT

AL
ourrency| parcan

1.9Tr0000
V) ST
J3 0 TN000



URRENEX DOWNLOAD SCHEMA CURRENEX

5.4 Treasury

& party |
= id () typedPartyld
1 Currenex_¥ & typeedPartyld
() partyla CLrrenss
| ) partdld Type CLfFEnEx
2 moopalskrishnanzp_C4 | & typedPartyld
_C
() paryta maopakakrishnanep_C4
| £} partld Type Curremes
3 moopalskrishnanzp_PE | & typedPartdd
0e
£} partyld maopslakrizhnanop_PB
]
) partyldType CUrrenss
4 moopalskrishnancg C4 | & typedPartyld
B
{) partyld maopalakiishnang_C4
L | ) partldType Currenex
& trade
a tradeHeader
= partyTradeldentifier (2
() partyReference {) wadeld
1 & partyReference mgopalakrishnanxp_cd
uli 219782751693
= href myopslakrishnen:p_C4
_ e
2« partyReference A200EXIA03ATOO
= href Curnenss_K
{} ageDateTime  2008-03-26T13.32:31Z
{} tradebate 2008-05-26
{} tradeStatus DOME
= trader 2
() partyReference {3 userld
1 = partyReference mgopelakrishran:p_cd
ull
= hiref myopalakrizhnanzp_C4
J &
2 = partyPReference mgogeslakrishran:p_ph
Okl
= hef moopslakrshnans:p_PE
0B
{} subFund maopakakrishnarg_C4SF0
& partyRole | )
{} partyReference {}role
1 = partyPReference Taker
= href myopsakrizhnan:p_C4
J i
2 & partyfeference Meker
= href myopaakrizhnan:p_PB
_ oB
3 = partyPeference Hub
= hraf myopaakrizhnanz:p_PB
_ 0B
4 = partyPeference Diovwnilosader
= href moopedakrizhnanz:p_C4
J i
5 = partyReference AGressor
= hraf myopslakrizhnan:p_PB
_ _ | o8
= tradeRequest

The products and services outlined herein are only offered to professional clients or eligible counterparties through State Street Bank and Trust Company (a wholly-owned
subsidiary of State Street Corporation), or, within certain jurisdictions throughout Europe, through State Street Global Markets International Limited which is authorized and
regulated by the Financial Services Authority. Please note, certain foreign exchange business (spot and certain forward transactions) are not regulated by the Financial
Services Authority. Clients should be aware of the risks of participating in trading foreign exchange, equities, fixed income or derivative instruments or in investments in non-
liquid or emerging markets. Clients should be aware that products and services outlined herein may put their capital at risk. This communication is not intended for retail
clients, nor for distribution to, and may not be relied upon by, any person or entity in any jurisdiction or country where such distribution or use would be contrary to applicable
law or regulation. This publication or any portion hereof may not be reprinted, sold or redistributed without the prior written consent of State Street Global Markets. This
communication is being distributed in Australia by State Street Bank and Trust Company ABN 70 062 819 630, AFSL 239679 and is intended only for wholesale clients, as
defined in the Corporations Act 2001
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tradeRequest

& requestearPartyReference

= hoef maopalakrishnan:p_C4_C
= treasRequest
{} buysell BUY
treasnstrument
{}treasTenor 30
{} reasState LD
{} cusip 912510PTS
n {} parAmount 100000
| | {) pricingType ESP_ORDER
a product
{} productType TREAS
A treasury
treasnstrument
{} reasTenor 30v
{} treasState oLD
{} cusip 912510PTY
{} par Amount 000,00
{} maturityDate 2037-02-15
{} coupon 0475
treasuryPrice
:| {} price 9731000000

settlement
()} settlementDate  2008-08-27
{} principal 873,10

L| _ () accruedinterest 088
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6  APPENDICES
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