RA ID : CR1077

Change Request

for the update of ISO 20022 financial repository items

A. Origin of the request:

A.1 Submitter: 

China Foreign Exchange Trade System 

A.2 Contact person:

 HuBingbing，hubingbing_zh@chinamoney.com.cn，021-38585653 

A.3 Sponsors: 
China Foreign Exchange Trade System
B. Related messages:

fxtr.031
C. Description of the change request:
Request to add the following new optional element to fxtr.031, the new elements are: DateConfirmed, CombinationDealTicketIdentification, DealTicketIdentification, ContraCurrency, Currency1, Currency2, Currency1Amount and Currency2Amount.
· DateConfirmed
 Path:
/Document/FXTradCaptrRpt/TradDtl/DtConfd

Datatype:

ISODate

Multiplicity:
[0..1]
Proposed definition: 

The “DateConfirmed” is reserved to support cross-day transactions. The current “DateConfirmed” value refers to the transaction date.
· CombinationDealTicketIdentification
 Path:
/Document/FXTradCaptrRpt/TradDtl/CombDlTcktId
Datatype:
Max30Text

Multiplicity:
[0..1]
Proposed definition: 

Represents the option portfolio transaction order number. For option-related transactions that are only traded by the prime broker, it must be communicated to PB (Prime Brokerage) institutions.
· DealTicketIdentification
 Path:
/Document/FXTradCaptrRpt/TradDtl/DlTcktId
Datatype: 

Max30Text

Multiplicity:
[0..1]
Proposed definition: 

Represents the transaction ticket number. When only the main broker is trading, it must be transmitted to PB (Prime Brokerage) institutions.

· ContraCurrency
 Path:
/Document/FXTradCaptrRpt/TradDtl/ContrCcy
Datatype: 

Max10Text

Multiplicity:
[0..1]
Proposed definition: 

Represents the corresponding currency, one of the essential elements of the transaction.
· Currency1
 Path:
/Document/FXTradCaptrRpt/TradDtl/Ccy1
Datatype:
Max3Text

Multiplicity:
[0..1]
Proposed definition: 

Represents the base currency, one of the essential elements of the transaction.
· Currency2
 Path:
/Document/FXTradCaptrRpt/TradDtl/Ccy2
Datatype: 

Max3Text

Multiplicity:
[0..1]
Proposed definition: 

Represents the non-base currency, one of the essential elements of the transaction.
· Currency1Amount
Path:
/Document/FXTradCaptrRpt/TradDtl/Ccy1Amt
Datatype: 

Max30Text

Multiplicity:
[0..1]
Proposed definition: 

Represents the base currency amount, one of the essential elements of the transaction.
· Currency2Amount
Path:
/Document/FXTradCaptrRpt/TradDtl/Ccy2Amt
Datatype:
Max30Text

Multiplicity:
[0..1]
Proposed definition: 

Represents the non-base currency amount, one of the essential elements of the transaction.
D.  Purpose of the change: 

Transaction capture report message, due to business changes, some new fields have been added to support more business scenarios:

(1) Added "DateConfirmed" to indicate the transaction date to support cross-day transactions. 

(2) When the option combination transaction is a PB (Prime Brokerage) transaction, "CombinationDealTicketIdentification" is the unique identifier of the transaction after the split.
(3) When the foreign exchange transaction is a PB (Prime Brokerage) transaction, "DealTicketIdentification" is the unique identifier of the transaction after the split.
(4)  "ContraCurrency, Currency1, Currency2, Currency1Amount and Currency2Amount" are essential elements for transactions.
E.  Urgency of the request:

Subject to normal maintenance cycle.
F. Business examples:
(1) Trade Capture Report as Notification:
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(2)  Request Trade Capture Report:
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G. SEG/TSG recommendation:

This section is not to be taken care of by the submitter of the change request. It will be completed in due time by the SEG(s) in charge of the related ISO 20022 messages or the TSG for changes related to the BAH. 

	Consider
	
	Timing

	
	- Next yearly cycle: 2022/2023
(the change will be considered for implementation in the yearly maintenance cycle which starts in 2021 and completes with the publication of new message versions in the spring of 2022)
	X

	
	- At the occasion of the next maintenance of the messages
(the change will be considered for implementation, but does not justify maintenance of the messages in its own right – will be pending until more critical change requests are received for the messages)
	

	
	- Urgent unscheduled
(the change justifies an urgent implementation outside of the normal yearly cycle)
	
	

	
	- Other timing:
	


Comments:

	Reject
	


Reason for rejection:
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