providing at Yeast one computing device comprising a memory for storing instructions
and a procéssor for execWting said instructions, and utilizing said at least one computing device
to perform the steps of:
electronically receiving ¥ade information for a trade transaction agreement between a
first party and a second party;
constructing the trade transactioh agreement into the one or more allowable structured
products, as defined by the one or more post-trade processing facilities, based on the received
trade information;
for each structured product, assigning a pride value and assigning a volume, wherein a
sum of the price values equals a transaction price of the ¥ade transaction agreement; and
electronically submitting each structured product witk information identifying at least one
of the first party, or a representative thereof, and the second panVy, or a representative thereof, to
the one or more post-trade processing facilities for processing of the'game.
2. The method of Claim 1, wherein constructing the trade transacijon agreement based on
the received trade information comprises identifying said one or more struiured products based

on at least one of the trade information and information related to at least one of\the first party, or

a representative thereof, and the second party, or a representative thereof.
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The method of Claim 2, wherein information related to at least one of the first party, or a

tive thereof, and the second party, or a representative thereof, is obtained through a

comprises utilizing restricNons imposed by the post-tradg processing facility to which each
structured product is submitted
6. The method of Claim 1, Wherein assigning a price value for each structured product
comprises utilizing one or more algorithms or pricing models that take into account one or more
of current market conditions, market constraints, and market conventions to determine a value
that reflects the market for eéph of the one or\mnore structured products such that the values in
aggregate are consistent with constraints establishgd by the trade transaction agreement from
which the structured products were constructed.
7. The method of Claim 6, wherein the algorithms\and pricing models further take into
account one or more of a value of an underlying asset, a\model of the volatility or price
movement of an underlying asset, an expiration, and a model of culgent and future interest rates.

8. The method of Claim 1, wherein the one or more post-trade progessing facilities comprise
one or more of a clearing house, a confirmation facility, a settlement facNity, or a trade-netting
platform, and wherein the processing of each structured product by the one\Qr more post-frade
processing facilities respectively comprises one or more of clearing, confirmi

, settling, or

trade-netting,
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The method of Claim 1, wherein the trade transaction agreement comprises at least one of

an ovyy-the-counter trade, a block trade, an exchange for swap (EFS) trade, an exchange for

10.
defined as allowable by the one or more post-trade processing facilities based on satisfying
requirements related t at least one of volume thresholds and price ranges.
11.  The method of CIAjm 1, wherein the trade information is received via one or more of an
API message, an email messajg, an instant message, a text message, and a voice message.
12.  The method of Claim 1, fixther comprising:

initiating a pre-confirmation Nunctionality comprising electronically submitting a pre-
confirmation request identifying each Sgructured product individually or as a group with
information identifying at least one of the fir{ party, or a representative thereof, and the second
party, or a representative thereof, to the one or mdge post-trade processing facilities; and

receiving from the one or more post-trade pocessing facilities an indication, for each
structured product individually or for the group, as to\whether the corresponding structured
products are acceptable for processing, an indication as to Whether credit of the first ‘party and
the second party is adequate, or a combination thereof.
13.  The method of Claim 12, further comprising creating a préxconfirmation status record
with, for each structured product individually or for the group, one or moxg fields that include the
indication as to whether the corresponding structured product is acceptabld for processing, the
indication as to whether credit of the first party and the second party is adequateNa reason related

to unacceptability, or a combination thereof.

14.  The method of Claim 1, further comprising:
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initiating a submission functionality comprising electronically submitting each structured
producs to the one or more post-trade processing facilities; and

reckiving from the one or more post-trade processing facilities a confirmation indication,
for each strucqured product, as to whether each of the one or more structured products is
successfully procesged.
15.  The method of\Claim 14, wherein the confirmation indication from the one or more post-
trade processing facilities\indicates one or more structured products were not processed, the
method further comprising on¥ of:

canceling a remainder of thg structured products that were processed; or
resubmitting the one or more sguctured products that were not processed.
16.  The method of Claim 14, further cqmprising creating a confirmation record with, for each
structured product, a field that includes \the confirmation indication as to whether the
corresponding structured product is successfully processed.
17.  The method of Claim 1, further comprising \erifying that each structured product in a
bundle is acceptable by the post-trade processing facilidy to which it was submitted based on
available credit of the first party and the second party or based on restrictions of the post-trade
processing facility. -
18.  The method of Claim 1, further comprising determining a skguence of the one or more
structured products for submission to the one or more post-trade progessing facilities in the

determined sequence, wherein the determined sequence suggests a high likelhood of acceptance

of each of the one or more structured products.
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The method of Claim 1, wherein each of the one or more structured products comprises a
finandjal product, wherein the ﬁnancialA product comprises a future, a swap, an option, or a
swaption\or a combination thereof.
20.  The method of Claim 1, further comprising:
establishiNg a new trade transaction agreement by electronically receiving, based on a
previously submitted\basket of one or more structured products, at least one of trade information
for the new trade transaction agreement, an assigned price value for one or more structured
products, an assigned volule for one or more structured products, identifying information
related to the first party, and ideXifying information related to the second party.
21.  The method of Claim 1, furtber comprising:
adding a new structured product 3g specified by a user.
22.  The method of Claim 1, further com
modifying one or more of the structured Wroducts as specified by a user.
23.  The method of Claim 1, further comprising:
adding multiple buyers and/or multiple sellers\for the trade transaction agreement as
specified by a user.
24.  The method of Claim 1, further comprising:
electronically receiving a plurality of sets of trade informatiyn, each set related to a trade
transaction agreement;
for each set of trade information for a corresponding trade trgnsaction agreement,
constructing the trade transaction agreement into one or more allowable structpred products, as

defined by the one or more post-trade processing facilities, based on the

information.
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A method of electronically converting a trade transaction agreement involving one or
more \gllowable structured products that are each suitable for submission to one or more post-
trade prodessing platforms for processing, the method comprising:
provi¥ing at least one computing device comprising a memory for storing instructions
and a processor Xr executing said instructions, and utilizing said at least one computing device
to perform the steps
providing an intekface;
electronically receiviqg, via the interface, a selection of a pre-defined grouping of one or
more structured product types ¥or the trade transaction agreement between a first party and a
second party;
identifying, based on the selectdd pre-defined grouping, required information for each of
the one or more structured products;
obtaining and providing a subset of the ¥equired information;
electronically receiving, via the interface, a\remainder of the required information related
to each structured product, wherein the trade fransactipn agreement is comprised of the one or
more allowable structured products, each structured produly defined by the required information;
and
electronically submitting each structured product with infoxmation identifying at least one
of the first party, or a representative thereof, and the second party, on\a representative thereof, to
the one or more post-trade processing platforms for processing.
26.  The method of Claim 25, further comprising allocating a price valud for each structured

product, wherein a sum of the price values equals a transaction price of the ¥Wade transaction

agreement.
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The method of Claim 26, wherein allocating a price value for each structured product

compNges utilizing restrictions imposed by the post-trade processing facility to which each

of current market cokditions, market constraints, and market conventions to determine a value
that reflects the market Nr each of the one or more structured products such that the values in
aggregate are consistent withy constraints established by the trade transaction agreement from
which the structured products weye constructed.

29.  The method of Claim 28, werein the algorithms and pricing models further take into
“account one or more of a value of a\ underlying asset, a model of the volatility or price
movement of an underlying aséet, an expiration, and a model of current and future interest rates.
30. The method of Claim 25, wherein th¢ one or more post-trade processing facilities
comprise one or more of a clearing house, a confyrmation facility, a settlement facility, or a
trade-netting platformi, and wherein the processing of ed¢h structured product by the one or more
post-trade processing facilities respectively comprises ohg or more of clearing, confirming,
seitling, or trade-netting.
31.  The method of Claim 25, wherein the trade transaction agikement comprises at least one
of an over-the-counter trade, a block trade, an exchange for swap (EKS) trade, an exchange for
physical (EFP) trade, and an exchange for option (EFO) trade.
32.  The method of Claim 25, wherein the one or more allowable structured products are

defined as allowable by the one or more post-trade processing facilities based on satisfying

requirements related to at least one of volume thresholds and price ranges.

31



‘The method of Claim 25, further comprising:
initiating a pre-confirmation functionality comprising electronically submitting a pre-
confirmatiyn request identifying each structured product individually or as a group with
information idgntifying at least one of the first party, or. a representative thereof, and the second
party, or a represeNtative thereof, to the one or more post-trade processing facilities; and
receiving from\the one or more post-trade processing facilities an indication, for each
structured product indiviNpally or for the group, as to whether the corresponding structured
products are acceptable for p _ cessing, an iﬁdication as to whether credit of the first party and
the second party is adequate, or a §pmbination thereof.
34.  The method of Claim 33, fuXher comprising creating a pre-confirmation status record
with, for each structured product individuy]ly or for the group, one or more fields that include the
indication as to whether the corresponding Nructured product is acceptable for processing, the
indication as to whether credit of the first party ar\] the second party is adequate, a reason related
to unacceptability, or a combination thereof.
35.  The method of Claim 25, further comprising:
initiating a submission functionality comprising electiQnically submitting each structured
product to the one or more post-trade processing facilities; and
receiving from the one or more post-trade processing facilitiéy a confirmation indication,
for each structured product, as to whether each of the one or more\structured products is
successfully processed.
36.  The method of Claim 35, wherein the confirmation indication from the ohg or more post-

trade processing facilities indicates one or more structured products were not prgessed, the

method further comprising one of:
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canceling a remainder of the structured products that were processed; or
esubmitting the one or more structured products that were not processed.
37.  Thdmethod of Claim 35, further comprising creating a confirmation record with, for each
structured product, a field that includes the confirmation indication as to whether the
corresponding strustured product is successfully processed.
38.  The method of\Claim 25, further comprising verifying that each structured product in a
bundle is acceptable by the post-trade processing facility to which it was submitted based on
available credit of the first paly and the second party or based on restrictions of the post-trade
processing facility.
39.  The method of Claim 25, further comprising determining a sequence of the one or more
structured products for submission to thd one or more post-trade processing facilities in the
determined sequence, wherein the determined Sgquence suggests a high likelihood of acceptance
of each of the one or more structured products.
40.  The method of Claim 25, wherein each of the dge or more structured products comprises
a financial product, wherein the financial product compriges a future, a swap, an option, or a
swaption, or a combination thereof.
41.  The method of Claim 25, further comprising;
establishing a new trade transaction agreement by electroniclly receiving, based on a
previously submitted basket of one or more structured products, at least o of trade information
for the new trade transaction agreement, an assigned price value for one Og more structured
products, an assigned volume for one or more structured products, identifying information

related to the first party, and identifying information related to the second party.

42,  'The method of Claim 25, further comprising:
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adding a new structured product as specified by a user.
43, he method of Claim 25, further comprising;
modifying one or more of the structured products as specified by a user.
44,  The method of Claim 235, further comprising:
| adding muljple buyers and/or multiple sellers for the trade transaction agreement as
specified by a user.,
45,  The method of Clailyg 25, further comprising;
electronically receiving'g plurality of sets of trade information, each set related to a trade
transaction agreement;
for each set of trade informaijon for a corresponding trade transaction agreement,
constructing the trade transaction agreemel{ into one or more allowable structured products, as
defined by the one or more post-trade prowgssing facilities, based on the received trade
information.
46. A system for electronically converting a trade\{ransaction agreement into one or more
allowable structured products that are suitable for subNpission to one or more post-trade
processing facilities, the system comprising:
a trade transaction software application stored on a servyy, said software application
providing functionality to convert trade transaction agreements; and
one or more user third party terminals coupled to the server, said\third party terminals
comprising a data interface for accessing the server and the trade transaction soRware application

stored thereon;

wherein the trade transaction software application, when executed, causes the s
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receive trade information for a trade transaction agreement between a first party
and } second party;

construct the trade transaction agreement into the one or more allowable
structured pxoducts, as defined by the one or more post-trade processing facilities, based on the
received trade iNformation;

for dach structured product, assign a price value and assign a volume, wherein a
sum of the price values\equals a transaction price of the trade transaction agreement; and

submit each\ structured product with information identifying at least one of the
first party, or a representative\thereof, and the second party, or a representative thereof, to the
one or more post-trade processing Xacilities for processing of the same.
47,  The system-of Claim 46, wheigin the server constructing the trade transaction agreement
" based on the received trade informatiol comprises the server identifying said one or more
structured products based on at least one of Yhe trade information and information related to at
least one of the first party, or a representative thgreof, and the second party, or a representative
thereof.
48.  The system of Claim 46, wherein the trade infoXpation relating to the trade transaction
agreement is represented in a text-based description.
49.  The system of Claim 46, wherein the server assigning & price value for each structured
product comprises the server utilizing restrictions imposed by the Zost-trade processing facility
to which each structured product is submitted.
50.  The system of Claim 46, wherein the server assigning a price valdg for each structured
product comprises the server utilizing one or more algorithms or pricing modgls that take into

account one or more of current market conditions, market constraints, and market

35




termine a value that reflects the market for each of the one or more structured products such

that Yie values in aggregate are consistent with constraints established by the trade transaction
agreemen{ from which the structured products were constructed.
51.  The dystem of Claim 46, wherein the trade transaction software application, when
executed, furtherauses the server to:

initiate a prexconfirmation functionality comprising electronically submitting a pre-
confirmation request iddgtifying each structured product individually or as a group with
information identifying at leas{ one of the first party, or a representative thereof, and the second
party, or a representative thereof, Yp the one or more post-trade processing facilities; and

receive from the one or mol¢ post-trade processing facilities an indication, for each
structured product individually or for the¢ group, as to whether the corresponding structured
products are acceptable for processing, an inWjication as to whether credit of the first party and
the second party is adequate, or a combination the¥gof.
52.  The system of Claim 46, wherein the trady transaction software application, when
executed, further causes the server to verify that each strudpred product in a bundle is acceptable
by the post-trade processing facility to which it was submitted based on available credit of the
first party and the second party or based on restrictions of the postXrade processing facility.
53. A system for electronically converting a trade transaction aggeement involving one or
more allowable structured products that are each suitable for submissiot\to one or more post-
trade processing platforms for processing, the system comprising:

a trade transaction software application stored on a server, said softwae application

providing functionality to convert trade transaction agreements; and
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one or more user third party terminals coupled to the server, said third party terminals
compNging an interface for accessing the server and the trade transaction software application
stored thedeon;
whereiy the trade transaction software application, when executed, causes the server to:

eledronically receive, via the interface, a selection of a pre-defined grouping of
one or more structured product types for the trade transaction agreement between a first party
and a second party;

identify, based\on the selected pre-defined grouping, required information for
each of the one or more structured Wroducts;

obtain and provide a subget of the required information;

electronically receive, via the interface, a remainder of the required information
related to each structured product, wherein thé\trade transaction agreement is comprised of the
one or more allowable structured products, each\gtructured product defined by the required
inforimation; and

electronically submit each structured produchwith information identifying at least
one of the first party, or a representative thereof, and the sdcond party, or a representative
thereof, to the one or more post-trade processing platforms for processing.
54.  The system of Claim 53, wherein the trade transaction sofiyvare application, when
executed, further causes the server to allocate a price value for each structu¥ed product, wherein
a sum of the price values equals a transaction price of the trade transaction agreexgent.
55.  The system of Claim 54, wherein the server allocating a price value for eady structured
product comprises the server utilizing restrictions imposed by the post-trade processind facility

to which each structured product is submitted.
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The system of Claim 54, wherein the server allocating a price value for each structured

comprises the server utilizing one or more algorithms or pricing models that take into

confirmation request identifying edch structured product individually or as a group with
information identifying at least one of th first party, or a representative thereof, and the second
party, or a representative thereof, to the one & more post-trade processing facilities; and

receive from the one or more post-trae processing facilities an indication, for each
structured product individually or for the group, ¥s to whether the corresponding structured
prﬁducts are acceptable for processing, an indication a§ to whether credit of the first party and
the second party is adequate, or a combination thereof.
58.  The system of Claim 53, wherein the trade transac{jon software application, when
executed, further causes the server to verify that each structured product in a bundle is acceptable
n available credit of the

by the post-trade processing facility to which it was submitted base

first party and the second party or based on restrictions of the post-trade prycessing facility.
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CLAIMS:
1. A method for electronically converting a trade transaction agreement into one or more
structured products that are configured for submission to one or more post-trade processing
facilities, the method comprising:

providing at least one computing device comprising a memory storing instructions and a
processor executing said instructions, said instructions causing the at least one computing device
to perform the steps of:

electronically receiving trade information defining a trade transaction agreement between
a first party and a second party;

converting the trade transaction agreement into the one or more structured products by
defining the one or more structured products such that each independently complies with product
specification parameters established by the one or more post-trade processing facilities;

for each structured product, assigning a price value and assigning a volume, wherein a
sum of the price values equals a transaction price of the trade transaction agreement; and

electronically submitting each structured product with information identifying at least one
of the first party or a representative thereof, and the second party or a representative thereof, to
the one or more post-trade processing facilities for processing of the same.
2. The method of Claim 1, wherein constructing the trade transaction agreement based on
the received trade information comprises identifying said one or more structured products based
on at least one of the trade information and information related to at least one of the first party, or

a representative thereof, and the second party, or a representative thereof.
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3. The method of Claim 2, wherein information related to at least one of the first party, or a
representative thereof, and the second party, or a representative thereof, is obtained through a
contact directory.

4. The method of Claim 1, wherein the trade information relating to the trade transaction
agreement is represented in a text-based description.

5. The method of Claim 1, wherein assigning a price value for each structured product
comprises utilizing restrictions imposed by the post-trade processing facility to which each
structured product is submitted.

6. The method of Claim 1, wherein assigning a price value for each structured product
comprises utilizing one or more algorithms or pricing models that take nto account one or more
of current market conditions, market constraints, and market conventions to determine a value
that reflects the market for each of the one or more structured products such that the values in
aggregate are consistent with constraints established by the trade transaction agreement from
which the structured products were constructed.

7. The method of Claim 6, wherein the algorithms and pricing models further take into
account one or more of a value of an underlying asset, a model of the volatility or price
movement of an underlying asset, an expiration, and a model of current and future interest rates.
8. The method of Claim 1, wherein the one or more post-trade processing facilities comprise
one or more of a clearing house, a confirmation facility, a settlement facility, or a trade-netting
platform, and wherein the processing of each structured product by the one or more post-trade
processing facilities respectively comprises one or more of clearing, confirming, settling, or

trade-netting.
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9. The method of Claim 1, wherein the trade transaction agreement comprises at least one of
an over-the-counter trade, a block trade, an exchange for swap (EFS) trade, an exchange for
physical (EFP) trade, and an exchange for option (EFO) trade.
10.  The method of Claim 1, wherein the one or more allowable structured products are
defined as allowable by the one or more post-trade processing facilities based on satisfying
requirements related to at least one of volume thresholds and price ranges.
11.  The method of Claim 1, wherein the trade information is received via one or more of an
API message, an email message, an instant message, a text message, and a voice message.
12. The method of Claim 1, further comprising:
initiating a pre-confirmation functionality comprising electronically submitting a pre-
confirmation request identifying each structured product individually or as a group with
information identifying at least one of the first party, or a representative thereof, and the second
party, or a representative thereof, to the one or more post-trade processing facilities; and
receiving from the one or more post-trade processing facilities an indication, for each
structured product individually or for the group, as to whether the corresponding structured
products are acceptable for processing, an indication as to whether credit of the first party and
the second party is adequate, or a combination thereof.
13.  The method of Claim 12, further comprising creating a pre-confirmation status record
with, for each structured product individually or for the group, one or more fields that include the
indication as to whether the corresponding structured product is acceptable for processing, the
indication as to whether credit of the first party and the second party is adequate, a reason related
to unacceptability, or a combination thereof.

14.  The method of Claim 1, further comprising:

27



initiating a submission functionality comprising electronically submitting each structured
product to the one or more post-trade processing facilities; and

receiving from the one or more post-trade processing facilities a confirmation indication,
for each structured product, as to whether each of the one or more structured products is
successfully processed.
15. The method of Claim 14, wherein the confirmation indication from the one or more post-
trade processing facilities indicates one or more structured products were not processed, the
method further comprising one of:

canceling a remainder of the structured products that were processed; or

resubmitting the one or more structured products that were not processed.
16.  The method of Claim 14, further comprising creating a confirmation record with, for each
structured product, a field that includes the confirmation indication as to whether the
corresponding structured product is successfully processed.
17.  The method of Claim 1, further comprising verifying that each structured product in a
bundle is acceptable by the post-trade processing facility to which it was submitted based on
available credit of the first party and the second party or based on restrictions of the post-trade
processing facility.
18.  The method of Claim 1, further comprising determining a sequence of the one or more
structured products for submission to the one or more post-trade processing facilities in the
determined sequence.
19.  The method of Claim 1, wherein each of the one or more structured products comprises a
financial product, wherein the financial product comprises a future, a swap, an option, or a

swaption, or a combination thereof.
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20.  The method of Claim 1, further comprising:

establishing a new trade transaction agreement by electronically receiving, based on a
previously submitted basket of one or more structured products, at least one of trade information
for the new trade transaction agreement, an assigned price value for one or more structured
products, an assigned volume for one or more structured products, identifying information
related to the first party, and identifying information related to the second party.
21.  The method of Claim 1, further comprising:

adding a new structured product as specified by a user.
22.  The method of Claim 1, further comprising:

modifying one or more of the structured products as specified by a user.
23.  The method of Claim 1, further comprising:

adding multiple buyers and/or multiple sellers for the trade transaction agreement as
specified by a user.
24,  The method of Claim 1, further comprising:

electronically receiving a plurality of sets of trade information, each set related to a trade
transaction agreement;

for each set of trade information for a corresponding trade transaction agreement,
constructing the trade transaction agreement into one or more allowable structured products, as
defined by the one or more post-trade processing facilities, based on the received trade
information.
25. A system for electronically converting a trade transaction agreement into one or more
structured products that are configured for submission to one or more post-trade processing

facilities, the system comprising:
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a trade transaction software application stored on a server, said software application
providing functionality to convert trade transaction agreements into structured products; and
one or more user third party terminals coupled to the server, said third party terminals
each comprising a data interface for accessing the server and the trade transaction software
application stored thereon;
wherein the trade transaction software application, when executed, causes the server to:
receive trade information defining a trade transaction agreement between a first
party and a second party from the one or more user third party terminals;
convert the trade transaction agreement into the one or more structured products
by defining the one or more structured products such that each independently complies with
product specification parameters established by the one or more post-trade processing facilities;
for each structured product, assign a price value and assign a volume, wherein a
sum of the price values equals a transaction price of the trade transaction agreement; and
submit each structured product with information identifying at least one of the
first party or a representative thereof and the second party or a representative thereof to the one
or more post-trade processing facilities for processing of the same.
26. The system of Claim 25, wherein the server constructing the trade transaction agreement
based on the received trade information comprises the server identifying said one or more
structured products based on at least one of the trade information and information related to at
least one of the first party, or a representative thereof, and the second party, or a representative
thereof.
27.  The system of Claim 25, wherein the trade information relating to the trade transaction

agreement 1s represented in a text-based description.
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28, The system of Claim 25, wherein the server assigning a price value for each structured
product comprises the server utilizing restrictions imposed by the post-trade processing facility
to which each structured product is submitted.
29.  The system of Claim 25, wherein the server assigning a price value for each structured
product comprises the server utilizing one or more algorithms or pricing models that take into
account one or more of current market conditions, market constraints, and market conventions to
determine a value that reflects the market for each of the one or more structured products such
that the values in aggregate are consistent with constraints established by the trade transaction
agreement from which the structured products were constructed.
30.  The system of Claim 25, wherein the trade transaction software application, when
executed, further causes the server to:

initiate a pre-confirmation functionality comprising electronically submitting a pre-
confirmation request identifying each structured product individually or as a group with
information identifying at least one of the first party, or a representative thereof, and the second
party, or a representative thereof, to the one or more post-trade processing facilities; and

receive from the one or more post-trade processing facilities an indication, for each
structured product individually or for the group, as to whether the corresponding structured
products are acceptable for processing, an indication as to whether credit of the first party and
the second party is adequate, or a combination thereof.
31. The system of Claim 25, wherein the trade transaction software application, when
executed, further causes the server to verify that each structured product in a bundle is acceptable
by the post-trade processing facility to which it was submitted based on available credit of the

first party and the second party or based on restrictions of the post-trade processing facility.
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