
CLA S: 

1. A 	e hod for electronically converting a trade transaction agreement into one or more 

allowable st 	ctured products that are suitable for submission to one or more post-trade 

processing facili 	s, the method comprising: 

providing at -ast one computing device comprising a memory for storing instructions 

and a processor for exec ting 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 transactio 	agreement into the one or more allowable structured 

products, as defined by the one or more p. 	-trade processing facilities, based on the received 

trade information; 

for each structured product, assigning a pm - 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 wit 	information identifying at least one 

of the first party, or a representative thereof, and the second pa 	or a representative thereof, to 

the one or more post-trade processing facilities for processing of the ame. 

2. The method of Claim 1, wherein constructing the trade transa 	on agreement based on 

the received trade information comprises identifying said one or more stru• ured products based 

on at least one of the trade information and information related to at least one o 	he 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 

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

contact dire • tory. 

4. The me g od of Claim I, wherein the trade information relating to the trade transaction 

agreement is repress ted in a text-based description. 

5. The method o 	laim 1, wherein assigning a price value for each structured product 

comprises utilizing restric ons imposed by the post-trade processing facility to which each 

structured product is submitted. 

6. The method of Claim 1, 	erein assigning a price value for each structured product 

comprises utilizing one or more algori ¶ 	s or pricing models that take into account one or more 

of current market conditions, market con 	aints, and market conventions to determine a value 

that reflects the market for each of the one o 	ore structured products such that the values in 

aggregate are consistent with constraints establis ed by the trade transaction agreement from 

which the structured products were constructed. 

7. The method of Claim 6, wherein the algorithms Ind pricing models further take into 

account one or more of a value of an underlying asset, a 	odel of the volatility or price 

movement of an underlying asset, an expiration, and a model of cu ent and future interest rates. 

8. The method of Claim 1, wherein the one or more post-trade pre essing facilities comprise 

one or more of a clearing house, a confirmation facility, a settlement fac.  ity, or a trade-netting 

platform, and wherein the processing of each structured product by the one .r more post-trade 

processing facilities respectively comprises one or more of clearing, confirm 	:, settling, or 

trade-netting. 

26 



9. The method of Claim 1, wherein the trade transaction agreement comprises at least one of 

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

physical 	. FP) trade, and an exchange for option (EFO) trade. 

10. The 	- hod of Claim I, wherein the one or more allowable structured products are 

defined as allow. de 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 CI .'m I, 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, f 	her comprising: 

initiating a pre-confirmation 	unctionality comprising electronically submitting a pre- 

confirmation request identifying each 	tructured product individually or as a group with 

information identifying at least one of the f 	party, or a representative thereof, and the second 

party, or a representative thereof; to the one or m* e post-trade processing facilities; and 

receiving from the one or more post-trade • ocessing 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 	ether 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 pr- confirmation status record 

with, for each structured product individually or for the group, one or mo e fields that include the 

indication as to whether the corresponding structured product is acceptabl 	for processing, the 

indication as to whether credit of the first party and the second party is adequate, . 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 

produ 	to the one or more post-trade processing facilities; and 

rec ving from the one or more post-trade processing facilities a confirmation indication, 

for each stru ured product, as to whether each of the one or more structured products is 

successfully proce 	ed. 

15. The method o 	laim 14, wherein the confirmation indication from the one or more post- 

trade processing facilitie 	indicates one or more structured products were not processed, the 

method further comprising on, of: 

canceling a remainder oft • structured products that were processed; or 

resubmitting the one or more 	uctured 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 	he confirmation indication as to whether the 

corresponding structured product is successfully a ocessed. 

17. The method of Claim 1, further comprising 	erifying that each structured product in a 

bundle is acceptable by the post-trade processing facile 	to which it was submitted based on 

available credit of the first party and the second party or b. 	d 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 pre essing facilities in the 

determined sequence, wherein the determined sequence suggests a high like 'hood 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 

financial product, wherein the financial product comprises a future, a swap, an option, or a 

swaption, or a combination thereof 

20. The 	thod of Claim 1, further comprising: 

establish' 	a new trade transaction agreement by electronically receiving, based on a 

previously submittes easket of one or more structured products, at least one of trade information 

for the new trade trans. tion agreement, an assigned price value for one or more structured 

products, an assigned volu le for one or more structured products, identifying information 

related to the first party, and ide 	ifying information related to the second party. 

21. The method of Claim 1, furt 	comprising: 

adding a new structured product . 	specified by a user. 

22. The method of Claim 1, further com b ising: 

modifying one or more of the structured 	oducts 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 informat 'n, each set related to a trade 

transaction agreement; 

for each set of trade information for a corresponding trade 	•nsaction agreement, 

constructing the trade transaction agreement into one or more allowable stru , red products, as 

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

information. 
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2 	A method of electronically converting a trade transaction agreement involving one or 

more 	llowable structured products that are each suitable for submission to one or more post- 

trade pro. - ssing platforms for processing, the method comprising: 

prove ing at least one computing device comprising a memory for storing instructions 

and a processor 	or executing said instructions, and utilizing said at least one computing device 

to perform the steps k 

providing an inte ace; 

electronically receiv I g, via the interface, a selection of a pre-defined grouping of one or 

more structured product types ..r the trade transaction agreement between a first party and a 

second party; 

identifying, based on the selec 	pre-defined grouping, required information for each of 

the one or more structured products; 

obtaining and providing a subset of the -qu red information; 

electronically receiving, via the interface, . 	emainder of the required information related 

to each structured product, wherein the trade transact .n agreement is comprised of the one or 

more allowable structured products, each structured produ, t defined by the required information; 

and 

electronically submitting each structured product with in • -i ation identifying at least one 

of the first party, or a representative thereof, and the second party, o 	. representative thereof, to 

the one or more post-trade processing platforms for processing. 

26. 	The method of Claim 25, further comprising allocating a price yak: for each structured 

product, wherein a sum of the price values equals a transaction price of the 	ade transaction 

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

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

structures sroduct is submitted. 

28. The 	-shod of Claim 26, wherein allocating a price value for each structured product 

comprises utilizi 	one or more algorithms or pricing models that take into account one or more 

of current market co ditions, market constraints, and market conventions to determine a value 

that reflects the market 	sr each of the one or more structured products such that the values in 

aggregate are consistent wi I constraints established by the trade transaction agreement from 

which the structured products w: e constructed. 

29. The method of Claim 28, 	I erein the algorithms and pricing models further take into 

account one or more of a value of 	underlying asset, a model of the volatility or price 

movement of an underlying asset, an expira on, and a model of current and future interest rates. 

30. The method of Claim 25, wherein t - one or more post-trade processing facilities 

comprise one or more of a clearing house, a con rmation facility, a settlement facility, or a 

trade-netting platform, and wherein the processing of e. h structured product by the one or more 

post-trade processing facilities respectively comprises o 	or more of clearing, confirming, 

settling, or trade-netting. 

31. The method of Claim 25, wherein the trade transaction ag - ement comprises at least one 

of an over-the-counter trade, a block trade, an exchange for swap (E 	) 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 stru 	red products are 

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

requirements related to at least one of volume thresholds and price ranges. 
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3 	The method of Claim 25, further comprising: 

initiating a pre-confirmation functionality comprising electronically submitting a pre-

confirmat .ri request identifying each structured product individually or as a group with 

information is - tifying at least one of the first party, or a representative thereof, and the second 

party, or a represe 'tative thereof, to the one or more post-trade processing facilities; and 

receiving fro 	the one or more post-trade processing facilities an indication, for each 

structured product indivi ually or for the group, as to whether the corresponding structured 

products are acceptable for p bcessing, an indication as to whether credit of the first party and 

the second party is adequate, or a ombination thereof. 

34. The method of Claim 33, fu 	er comprising creating a pre-confirmation status record 

with, for each structured product individu. ly  or for the group, one or more fields that include the 

indication as to whether the corresponding • ructured product is acceptable for processing, the 

indication as to whether credit of the first party a . 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 elec 	. nically submitting each structured 

product to the one or more post-trade processing facilities; and 

receiving from the one or more post-trade processing faciliti - 	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 o - or more post- 

trade processing facilities indicates one or more structured products were not pr. essed, 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. Th method of Claim 35, further comprising creating a confirmation record with, for each 

structured pi...net, 	a 	field that 	includes the confirmation 	indication 	as to whether the 

corresponding structured product is successfully processed. 

38. The method o 	laim 25, further comprising verifying that each structured product in a 

bundle is acceptable by t 	post-trade processing facility to which it was submitted based on 

available credit of the first pa 	and the second party or based on restrictions of the post-trade 

processing facility. 

39. The method of Claim 25, furt -r comprising determining a sequence of the one or more 

structured products for submission to tit: one or more post-trade processing facilities in the 

determined sequence, wherein the determined equence 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 . e or more structured products comprises 

a financial product, wherein the financial product compr es 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 electron c. ly 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 . 	more structured 

products, an assigned volume for one or more structured products, identifyin: 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: 

mo • Tying one or more of the structured products as specified by a user. 

44. The me 	od of Claim 25, further comprising: 

adding mu 	.le buyers and/or multiple sellers for the trade transaction agreement as 

specified by a user. 

45. The method of Clai 4 25, further comprising: 

electronically receiving 1 plurality of sets of trade information, each set related to a trade 

transaction agreement; 

for each set of trade inform 	ion for a corresponding trade transaction agreement, 

constructing the trade transaction agreeme 	into one or more allowable structured products, as 

defined by the one or more post-trade pro essing 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 sub 	ission to one or more post-trade 

processing facilities, the system comprising: 

a trade transaction software application stored on a se 	, said software application 

providing functionality to convert trade transaction agreements; and 

one or more user third party terminals coupled to the server, sai I 	hind party terminals 

comprising a data interface for accessing the server and the trade transaction so 	are application 

stored thereon; 

wherein the trade transaction software application, when executed, causes the s 	er to: 
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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 . oducts, as defined by the one or more post-trade processing facilities, based on the 

received trade i 	ormation; 

for " h structured product, assign a price value and assign a volume, wherein a 

sum of the price value 	-quals a transaction price of the trade transaction agreement; and 

submit eac 	structured product with information identifying at least one of the 

first party, or a representative hereof, and the second party, or a representative thereof, to the 

one or more post-trade processing acilities for processing of the same. 

47. The system of Claim 46, whe - in the server constructing the trade transaction agreement 

based on the received trade informatio 	comprises the server identifying said one or more 

structured products based on at least one of 	e trade information and information related to at 

least one of the first party, or a representative th -reof, and the second party, or a representative 

thereof. 

48. The system of Claim 46, wherein the trade info 	ation 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 . ost-trade processing facility 

to which each structured product is submitted. 

50. The system of Claim 46, wherein the server assigning a price val i - for each structured 

product comprises the server utilizing one or more algorithms or pricing mo, els that take into 

account one or more of current market conditions, market constraints, and market .inventions to 
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. -termine a value that reflects the market for each of the one or more structured products such 

that 	i e values in aggregate are consistent with constraints established by the trade transaction 

agreeme 	from which the structured products were constructed. 

51. The 	stem of Claim 46, wherein the trade transaction software application, when 

executed, further auses the server to: 

initiate a pr- confirmation functionality comprising electronically submitting a pre-

confirmation request id, tifying each structured product individually or as a group with 

information identifying at lea t one of the first party, or a representative thereof, and the second 

party, or a representative thereof, 	the one or more post-trade processing facilities; and 

receive from the one or mo - post-trade processing facilities an indication, for each 

structured product individually or for t 	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 the 	of. 

52. The system of Claim 46, wherein the tra 	transaction software application, when 

executed, further causes the server to verify that each stru 	ured product in a bundle is acceptable 

by the post-trade processing facility to which it was submitt,  I based on available credit of the 

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

53. A system for electronically converting a trade transaction a 	eement involving one or 

more allowable structured products that are each suitable for submissio 	to one or more post- 

trade processing platforms for processing, the system comprising: 

a trade transaction software application stored on a server, said softw 	e 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 

comp sing an interface for accessing the server and the trade transaction software application 

stored the -on; 

where ' the trade transaction software application, when executed, causes the server to: 

elet tonically receive, via the interface, a selection of a pre-defined grouping of 

one or more structure. product types for the trade transaction agreement between a first party 

and a second party; 

identify, based en the selected pre-defined grouping, required information for 

each of the one or more structured 	oducts; 

obtain and provide a su 	et of the required information; 

electronically receive, via t - interface, a remainder of the required information 

related to each structured product, wherein th- trade transaction agreement is comprised of the 

one or more allowable structured products, each 	tructured product defined by the required 

information; and 

electronically submit each structured produc with information identifying at least 

one of the first party, or a representative thereof; and the s. and party, or a representative 

thereof, to the one or more post-trade processing platforms for pros- sing. 

54. The system of Claim 53, wherein the trade transaction so' 	are application, when 

executed, further causes the server to allocate a price value for each structu 	d product, wherein 

a sum of the price values equals a transaction price of the trade transaction agree 	ent. 

55. The system of Claim 54, wherein the server allocating a price value for ea. 	structured 

product comprises the server utilizing restrictions imposed by the post-trade processin I facility 

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

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

account o - or more of current market conditions, market constraints, and market conventions to 

determine a v. ue that reflects the market for each of the one or more structured products such 

that the values in Igg egate are consistent with constraints established by the trade transaction 

agreement from whic the structured products were constructed. 

57. The system of 	aim 53, wherein the trade transaction software application, when 

executed, further causes the s< 	er to: 

initiate a pre-confirmati s 	functionality comprising electronically submitting a pre- 

confirmation request identifying e. h structured product individually or as a group with 

information identifying at least one oft'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-tra1 /4  e processing facilities an indication, for each 

structured product individually or for the group, 	s to whether the corresponding structured 

products 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 transa 	on software application, when 

executed, further causes the server to verify that each structured pro • uct in a bundle is acceptable 

by the post-trade processing facility to which it was submitted bases In available credit of the 

first party and the second party or based on restrictions of the post-trade pv cessing 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 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. 

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: 
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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 is 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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