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Introduction

This Notice has been revised to provide market participants with the CSA Derivatives Data Technical
Manual (the Manual). The Manual includes administrative technical specifications regarding the
definition, format, and allowable values for each data element that is required to be reported under
amendments published today to MSC Rule 91-507 Trade Repositories and Derivatives Data Reporting
(the TR Rule). The Manual is intended to assist market participants in reporting under the TR Rule when
these amendments take effect on July 25, 2025.

Staff of the Canadian Securities Administrators expect to update the Manual on a periodic basis,
including to reflect changes in technical specifications by international standard setting organizations
and regulatory authorities. We welcome any comments on an ongoing basis.

A draft of the Manual was published on June 9, 2022. A blackline showing the changes from this draft is
provided below.

Questions

Please refer any questions to:

Leigh-Anne Mercier

General Counsel

Manitoba Securities Commission
204-945-0362
Leigh-Anne.Mercier@gov.mb.ca



CSA Derivatives Data Technical Manual

Technical specifications for over-the-counter derivatives data reporting

April 11,2022
praftJuly 25, 2024

Version 1.0



Table of Contents

1 INTRODUCTION 4
11 Background 4
1.1.1 Format of technical specifications 4
1.2 Explanation of Certain Data Elements or Categories 6
121 Direction of the transaction 6
1.2.2 Repeating data elements or leg-based products 6
1.2.3 Schedules 6
124 Actions and Events 6
125 Validations 7
1.2.6 Unique Product Identifier 8
1.2.7 Other payment fields 8
1.2.8 Packages 8
1.2.9 Position reporting 9
1.2.10  Prior UTI 9
13 Historical Derivatives 9
2 TECHNICAL SPECIFICATIONS 10
2.1 Position reporting guidelines 72
3 APPENDIX 77
3.1 Notional amount 77
3.2 Mapping of Day count convention allowable values to 1ISO 20022, FpML, and FIX/FIXML values 78
3.3 Valuation method 86
3.4 Collateralisation category 87
3.5 Action and event reporting 87




3.6 Allowable Action Type Sequences 89
3.7 Definitions for Event Type Allowable Values 90
3.8 Definitions for Action Type Allowable Values 91
4 EXAMPLES 92
4.1 SEF Transactions — Anonymous and cleared 92
4.2 Package- Price/Spread 92
4.3 Partial Termination/Amendment, Correction 93
4.4 __ Allocation 93
4.5 Position 93
4.6 Error and Revive 94
4.7 Crypto 95
4.8 Upgrade 95




1 Introduction

1.1 Background

The administrative-technical specifications in this Braft MSCCSA Derivatives Data Technical Manual (the BraftTechnical Manual) specify the definition, format, and allowable values for each data element that
would-beis required to be reported under propesed-amendmentste-Manitoba Securities Commission Rule 91-507 Derivatives: Trade Reporting, Ontario Securities Commission Rule 91-507 Derivatives: Trade
Reporting, Regulation 91-507 respecting Trade Repositories and Derivatives Data Reporting (Québec) and, in the remaining provinces and territories, Multilateral Instrument 96-101 Derivatives: Trade Reporting
(collectively, the TR Rule)Rules) and are sourced primarily from the €RMHOSCORevised CDE Technical Guidance - version 3: Harmonisation of critical OTC derivatives data elements (other than UTI and UPI)" (the

CDE Technical Guidance).

The DraftTechnical Manual is intended to assist market part|C|pants in previding-informed-comments-to-thepropesedreporting under amendments to the TR Rule—The-MSC-expects-to-finalize-the Draft-Manual
icati R-Rule:Rules that are expected to become effective on July 25, 2025.

All terms in the BraftTechnical Manual that are defined in thea TR Rule have the same meaning as in the TR-Rule(including-terms-defined-in-Appendix-A-to-the TR-Rule),applicable TR Rule, unless otherwise
provided in the BraftTechnical Manual or unless the context otherwise requires.

Where data elements align with the data elements prescribed by the Commodity Futures Tradmg Comm|55|on (the CFTC), the M&@Technlcal Manual has generally adopted the name, definition, format, and
aIIowabIe values as set out by the CFTC e A R-R . y RF

and |nternat|ona| updates.

1.1.1 Format of technical specifications

(1) #: all data elements are assigned a number for ease of reference. The data element number is referenced throughout the BraftTechnical Manual and in the-appendicesAppendix A to each of the TR
RuleRules.

(2) Source: this column contains “CDE", "OSCCSA", "CFTC" or "CFFC.ESMA". "CDE" refers to a data element in the CDE Technical Guidance. “CFTC" refers to a data element sourced from the
Commodities Futures Trading Commission{CFFC).. "ESMA" refers to a data element sourced from the European Securities and Markets Authority.

(3) Category: data elements are grouped by topic or category.
(4) DefinitionData Element Description: a concise description of the data element that is set out in Appendix A to each of the TR Rules and reproduced in the Technical Manual for convenience.
These descriptions are intended to comply with CSA rule drafting standards while substantively aligning with the corresponding detailed explanation.

1See See Rewsed CDE Technlcal Guidance — version 3 - Harmonisation of critical OTC derivative data elements (other than UTI and UPI}—Technical-Guidance, April2018), September 2023,
bra pd 8-pefhttps://www.leiroc.org/publications/gls/roc_20230929.pdf



https://www.leiroc.org/publications/gls/roc_20230929.pdf

{4)(5)Detailed Explanation of Data Element: for CDE data elements, the definitionexplanation is sourced from the CDE Technical Guidance, with footnotes added to provide clarity based on the CFTC's
regulations. For “CFTC” data elements, the definitionexplanation is sourced to-thespecificfrom the CFTC Technical Specification, with footnotes added to provide clarity. For ESMA data elements,
the explanation is sourced from EMIR REFIT validation rules/regutations-of the-CFFC., Data elements sourced from the CFTC and ESMA apply regardless of reporting requirements in the U.S. or
Europe. For example, data elements sourced from the CFTC apply to all derivatives that are required to be reported under the TR Rules, as applicable, and not only to swaps under CFTC rules.
Further, they apply under the TR Rules regardless of whether the derivative is otherwise required to be reported under CFTC rules.

{5)(6) Format: see Table- below that illustrates the meaning of formats used throughout the document.

YYYY-MM-DD Date YYYY = four-digit year 2015-07-06
MM = two-digit month (corresponds to 6 July 2015)
DD = two-digit day

YYYY-MM- Date and time YYYY, MM, DD as above 2014-11-05T13:15:30Z

DDThh:mm:ssZ hh = two-digit hour (00 through 23) (am/pm NOT allowed)
mm = two-digit minute (00 through 59)
ss = two-digit second (00 through 59)
T is fixed and indicates the beginning of the time element.

Z is fixed and indicates that times are expressed in UTC
(Coordinated Universal Time) and not in local time.

(corresponds to 5 November
2014, 1:15:30 pm, Coordinated
Universal time, or 5 November
2014, 8:15:30 am US Eastern
Standard Time)

Num(25,5) Up to 25 numerical The length is not fixed but limited to 25 numerical characters 1352.67
characters including up  including up to five numerical characters after the decimal 12345678901234567890.12345
five decimal pl i
to five decimal places  point. 1234567890123456789012345
Should the value have more than five digits after the decimal, 12345678901234567890.12345
reporting counterparties should round half-up. '

0
-20000.25
-0.257
Num(18.0)-5)2 Up to eighteenfive The length is not fixed but limited to eighteenfive numerical 1234567890
numerical characters,  characters. 12345
no decimals are
123
allowed
20
Char(3) Three alphanumeric The length is fixed at three alphanumeric characters. usD
characters X1X
999
Varchar(25) Up to 25 alphanumeric  The length is not fixed but limited at up to 25 alphanumerical asgaGEH3268EFdsagtTRCF543
characters characters. No special characters are permitted. If permitted, it aaaaaaaaaa
would be explicitly stated in the format of the data element. X

| Boolean Boolean characters Either “True" or “False” or True / true

’ 2 Num(5) format is equivalent to Num(5,0) used in this Technical Manual and does not allow decimals.



| “true” or "false” False —/ false

Table 1 - Explanation of formats used in the Technical Specification

1.2 Explanation of Certain Data Elements or Categories

1.2.1 Direction of the transaction

The MSETechnical Manual requires the reporting of Buyer/Seller or Payer/Receiver for this data element. This is a slightly different approach from that taken in the CDE Technical Guidance, which provides two
options for reporting Direction. The reporting counterparty should NOTnot report both Buyer/Seller and Payer/Receiver for a given transaction, but instead use the reporting method appropriate for the type of
instrument reported.

1.2.2 Repeating data elements or leg-based products

Depending on the product being reported and the related market convention, a multi-leg or multi-stream product could be reported using a particular data element more than once. -Unless the data element is
listed as “leg”, it cannot be reported more than once. For products where the multi-leg or multi-stream concept is not applicable, report values in the designated data element for the first leg (Leg 1) for all fields
that are specified as leg-based data elements. For products having two legs where one leg references a fixed value and the other leg references a floating value, Leg 1 elements should refer to the leg that
references a fixed value and Leg 2 elements should refer to the leg that references a floating value. For products having two legs where each leg references a floating value respectively, the legs should be ordered
based on the alphabetical ordering of the names of the respective underliers. In cases where the names of the respective underliers are the same, but they are differentiated by a tenor, Leg 1 elements should refer
to the leg referencing the underlier with the shorter tenor.

1.2.3 Schedules

TransactionsDerivatives involving schedules which specify the details known upfrent-at the time of execution of the transaction are required to be reported as part of creation data. Fields that require reporting of
multiple values in a single field can be reported using a delimiter between the reported values. The choice of delimiter is left to the discretion of the trade repository but the delimiter usage must be the same in all
files. Fields that allow multiple values for submission have a standard variable length of 500 characters as the data type regardless of how each trade repository is collecting from their participants. Public
dissemination is required for the first 10 values in schedule fields.

1.2.4 sectionActions and Events
Appendix 3.5 illustrates how different lifecycle-events should be reported in transaction reporting, position reporting and end-of-day (valuation and collateral) reporting.

3 Both upper case and lower case are allowed until the ISO 20022 message standard is adopted by CSA.




At a minimum, any data elements that are impacted as part of actions and events should be reported. It is at the trade repository’s discretion whether other elements should be included for event message types.

Corrections of valuation and collateral are allowed and should be reported using "VALU" and "MARU" action types.

1.2.5 Validations

Validations are generally intended to be the same as the CFTC's as specified in theirits Part 45 swap data reporting requirements when the MSCTechnical Manual data element is also required by the CFTC. A trade
repository may limit the number of data elements required to be submitted for Action Type TERM, PRTO, and EROR.

Reporting Types:
Transaction = Creation data and Lifecycle Event data: Transaction means entering into, assigning, selling or otherwise acquiring or disposing of a derivative or the novation of a derivative. Each transaction must be

reported as a unique derivative under the TR Rules.

Valuation= Valuation Data: Valuation data means data that reflects the current value of the derivative and includes the data in the elements listed in Appendix A under the heading "Data Elements Related to

Valuation”.

Collateral = Margin Data: Collateral and margin data means data that reflects the current amount of collateral and margin posted or collected as described in the elements listed in Appendix A under the heading
“Data Elements Related to Collateral and Margin”.

Values:

M=Mandatory (The data element is mandatory and any additional validation rules, if specified, must also be followed)




C= Conditional (The data element is required if the conditions set out in the validation rules are fulfilled. Additional validation rules, if specified, must also be followed)

NR= Not Required_(The data element is not required to be included in the report)

O= Optional (The data element should be included in the transaction if applicable. Additional validation rules, if specified, may be applied when populated)

Leg-based data elements:

Validations in the Technical Manual included for leg-based data elements are meant to apply to the first leg (Leg 1). However, it should not be presumed that the validations apply similarly to the second leg (Leg
2). This is largely due to the conditionality between leg fields, and the fact that trade repository specific data elements can alter the application of published validations in ways not contemplated in the Technical
Manual. Given this, trade repositories may incorporate other validations for leg-level data elements, should they deem it necessary.

A value may be provided where there is an else {blank}. It may be interpreted as “else optional”.

Unique Product IdentifierO=Optional

1.2.6

Data elements related to underlying asset:

This set of data elements captures information related to underliers when the information cannot be derived from the UPI. These data elements apply to all asset classes and should support any underliers.

e Data elements 128 and 129 should be used when the UPI Service Provider does not receive the identifier and its source for a particular underlier. In these cases, values for both ‘Underlier ID’ and
‘Underlier ID source' are submitted as 'OTHER' to the UPI service provider.

e Data elements 130 and 131 are necessary to determine the price of an underlier asset or index that cannot be derived from the given UPI.

e Data element 121 is necessary to easily identify the derivative transactions based on crypto assets that cannot be identified from the given UPI.

1.2.7 Other payment fields

The set of data elements related to other payments can be reported multiple times in the case of multiple payments.

1.2.8 Packages

Package identifier should be used by reporting counterparties or entities responsible for reporting as a unigue link between reports belonging to the same derivative contract, where the table of fields does not
enable submitting the details in only one report and where the package transaction is composed of a combination of derivative contracts that are negotiated together as the product of a single economic

agreement.

If a derivative contract ceases to exist, but gives rise to another derivative, those two contracts should be considered individually and not be reported as a package transaction, thus no package identifier should be
used to link those reports in such circumstance, while at the same time the field 'Prior UTI' should be reported.




The reporting field 'Package transaction price’ and 'Package transaction price currency’ should be populated with the relevant price and currency for the entire package transaction rather than the price and
currency of the individual components. If the individual components have individual prices and currencies those should be populated in the relevant report in field 'Price’ and 'Price currency’ in addition to the
population of the field ‘Package transaction price’.

1.2.9 Position reporting

Position reporting is an optional method of reporting for derivatives that meet the requirements under section 33.1 of the TR Rules. The "Position Reporting guidelines” in section 2.1 sets out how to report
lifecycle events in relation to certain data elements. Lifecycle events may be reported at the position level in respect of all relevant data elements where derivatives meet these conditions. Refer to example 4.5 to
review how positions are to be reported.

Positions may not be reported without previously reporting the derivatives separately at transaction level. Derivatives at transaction level should be updated to have an appropriate status, so that it is clear that
they are no longer open and to avoid double-counting of the derivatives that were included in positions. The reporting counterparty should report the terminations of all the derivatives at transaction level that

enter into the position. For new derivatives that are included in the position on the same day, action type "POSC"” with no event type should be used. For derivatives that are included in the position on all other
days, action type "TERM" and event type "INCP" should be used.

Where a position valuation becomes zero, there are only two possible ways to proceed:
e Termination of the position and reporting of a new one using a different UTI at a later stage. No valuations are reported between the termination of the first position and the creation of the latter.

e Maintaining the position open and reporting a zero contract value on a daily basis.

1.2.10 Prior UTI

Prior UTI should be assigned to the predecessor derivative that has given rise to the reported derivative due to a lifecycle event, in a one-to-one relation between derivatives. This data element is not applicable
when reporting many-to-one and many-to-many relations between derivatives (e.g., in the case of a compression). In particular, the prior UTI will be applicable in the following events:

a. Full or partial novation (reported with Action Type: NEWT and Event Type: NOVA and includes Prior UTI);

b. Clearing;

c. Exercise (in the case of swaptions),

d. Allocation (reported with Action Type: NEWT and Event Type: ALOC and includes Prior UTI),

e. Corporate event (in the case of a split).

1.3 Historical Derivatives

Counterparties should not create a new UTI for outstanding derivatives, even if the original UTl is not fully compliant with e.g., new format requirements under the Technical Manual. For existing derivatives that
utilize a USI (Unique Swap Identifier), the trade repository can allow for these to be submitted in a separate data element.

All existing derivatives should eventually be updated with the new data requirements and reported using the action field Modify (MODI) and event type Upgrade (UPDT).




2 Technical Specifications

Data Elements Related to Counterparties

1 CDE Gounterparty-1-{reporting-counterparty)
|keeaseafana- seedvativetansa
and-not-the-fund it rted-as-the
&) Ld

transaction who is fulfilling it rting obligation via the LEl data as published by the Global LEI
ng its reporting 1via th

M r of the s nd LRt el -‘If anOTC d Phc\r(')f\)f ranl El 1SO-17442 | E| de-thatis-included-in-th lFanSGGQQH—M—GQ”GteFa"
oF Foundation (GLEIF, www.gleif.org/).
¢ _— ) : ’
’ Varchar(72). fo -or atural persons who are-acting as
executed by a fund aagleebeaeaud!eud aluratpersons who are | private d duas(eleg.bleeak'E.pe
and elteu. dmanageris feporied as-the actingas private the :;_SS!ale e_l: dividuals Aet 9
couRterpaFty o aBusiness 3? pacity): LELo the-reporting
2 CDE Gounterparty-2-{Ron-reporting) the-ROC-Statement- igned-and-maintained-consistently-by

10



2 identifier soux . N ifierif

* SO 17442 LE} code that s included in
A-non-exhaustive listof pl finstruments-for o—Varchar(72)-for patura —Rorralereboersensvhe-arsastagas

volatilitv-and |ati SWaps
-volatility p: o Varchar(72), Interna
tracts-for-difference-and dbet: f 6
diffe P identifier code-fora-nen-

This-data-ek tic not licable-to-instrumenttynes : :
PP i Hyp subsectio-Blocking Law

«mosti ds-and-forward-lik {except-for are-acting-as-private
foreign-exct f is-and-foreign-exct AoR individuals—and-not
I 9 b I

B
e e
cedniapary-lerbatealualoersens:
for-regulatory-reperting-purpose-
+An internal identifier code as non-
reporting counterparty identifierif such
counlerpariy-or lransactionis subjectlo
) :
dentifior BlockingLa adteep.et i
counterparty has exemplive felietfro
requirements:

e |SO 17442 LEl code that is included
in the LEl data as published by the
Global LEI Foundation (GLEIF,
www-gleif.orgh)-

B e e
B e e B e
an LEl per the ROC Statement —
Fadivdua s-Aelingin-a-Busipess

e e e S ~onntarnariy fallowad by a Lniaie
; Pty ¥ l

This-data-el is-hot ble-to-instrument-types nternatidentifier
PE purpese
d-by-data-el Payeridentifier-and-Receiver codeforanon




from-such-derivati data i
P




s Buyeridentifier and- Seller
J

13



Data Data Element Description Made
Element | Source Data Element Name Detailed Explanation of Data Element Format Values Available to Validations
Number (from Appendix A to the TR Rules, the Public
Identifier of the reporting Identifier of the counterparty to an OTC derivative transaction’ who Char(20) for an LEI code +1S0O 17442 LE| code that is included in the LEI data as N Transaction- M
counterparty. is fulfilling its reporting obligation via the report in question. published by the Global LEI Foundation (GLEIF, Collateral -M
www.gleif.org/). Valuation -M
In jurisdictions where both parties must report the transaction, the
identifier of Counterparty 1 always identifies the reporting
counterparty.
Counterparty 1 (reporting In the case of an allocated derivative transaction executed by a fund
1 CDE counterparty) manager on behalf of a fund, the fund and not the fund manager is
reported as the counterparty. However, if the allocation of the block
trade to specific funds does not take place prior to the reporting
deadline, then the fund manager executing the transaction on
behalf of the fund can be reported as the counterparty.
If a trading facility is fulfilling the reporting obligation, the identifier of
Counterparty 1 identifies one of the counterparties to the
transaction.
Identifier of the non-reporting Identifier of the second counterparty® to an OTC derivative + Char(20) for an LEI code +1S0O 17442 LE| code that is included in the LEI data as N Transaction- M
counterparty. fransaction. or published by the Global LEI Foundation (GLEIF, Collateral -M
www.gleif.org/). Valuation -M
In the case of an allocated derivative transaction executed by a fund +Varchar(72), for natural persons who Varchar 12 fgr nat.urall DErsons who +Fornallral persons wNo Are acling As oiva.e Fg( natural £IS0NS who are aofing s private
manager on behalf of a fund. the fund and not the fund manager is ar.elactlng as private individuals and not mdllwlduals(not.ellgllble for an LEIl per thg ROC Statement —
st 3 hcountany o, i shalon b | SO miElpotte KO | s o s Sees: Camo. L of
Counterparty 2 (non- trade to specific funds does not take place prior to the reporting latemen: - ndricuals Acing In & feporting counterparty 10/lowec by 8 Unique Ideniiiiet
2 CDE reporting counterparty) deadline, then the fund manager executing the transaction on Business Capagity or %mm—ﬁm%ﬂﬂg
part counterparty for that natural person(s) for requlatory
behalf of the fund can be reported as the counterparly. + Varchar(72), Internal identifier code for reporting purpose.
a non-reporting counterparty subject to + An internal identifier code as non-reporting counterparty
Blocking Law identifier if such counterparty or transaction is subject to
Blocking Law and the reporting counterparty has
exemptive relief from such derivatives data reporting
requirements.
Type of Counterparty 2 Source used to identify the Counterparty 2. Char(4 + LEID = Legal Entity Identifier N Transaction- M
identifier. + NPID = Natural Person Identifier, to identify person who Collateral - M
are acting as private individuals, not business entities Valuation - M
- + PLID = An internal identifier only if (1) Counterparty 2 is
3 crrc | Counterparty 2 identifier subject to a blocking law or consent requirement, (2) the
- T | souree applicable CSA regulatory authority has issued a relief
decision to the reporting counterparty relating to blocking
laws and consent requirements, and (3) the reporting
counterparty is complying with the conditions of the relief
decision.

> References to “OTC derivative” and “transaction” in CDE data element explanations and in the Appendices to the Technical Manual should be read to mean derivative.
50nly one counterparty should be reported. In cases where multiple counterparties are legally responsible as the second counterparty (for example joint and several liability, or solidary liability in Quebec), report only one of the counterparties and use the same counterparty for all
continuation data and lifecycle events.



http://www.gleif.org/
http://www.gleif.org/

Data Data Element Description Made
Element Data Element Name Detailed Explanation of Data Element Format Values Available to Validations
Number (from Appendix A to the TR Rules) the Public
Identifier of the counterparty that | Identifier of the counterparty that is the buyer, as determined at the + Char(20) for an LEI code +1S0O 17442 LE| code that is included in the LEI data as N Transaction- C if [Payer
is the buyer. time of the transaction. or published by the Global LEI Foundation (GLEIF, identifier] and [Receiver
www.gleif.org/). identifier] are not populated
A non-exhaustive list of examples of instruments for which this data + Varchar(72), for natural persons who else {blank}; When
element could apply are: are acting as private individuals and not | « For natural persons who are acting as private individuals populated, the value shall
« most forwards and forward-like contracts (except for foreign eligible for an LEI per the ROC (not eligible for an LEI per the ROC Statement — match the value in
exchange forwards and foreign exchange non-deliverable forwards) | Statement - Individuals Acting in a Individuals Acting in a Business Capacity): LEI of the Counterparty 1 (reporting
o + most options and option-like contracts including swaptions, caps Business Capacity or reporting counterparty followed by a unique identifier counterparty)] or
4 CDE Buyer identifier and floors assigned and maintained consistently by the reporting Counterparty 2
« credit default swaps (buyer/seller of protection + Varchar(72), Internal identifier code for counterparty for that natural person(s) for requlatory
« variance, volatility and correlation swaps a non-reporting counterparty subject to reporting purpose. Collateral- NR
+ contracts for difference and spreadbets Blocking Law Valuation- NR
+ An internal identifier code as non-reporting counterparty -
This data element is not applicable to instrument types covered by identifier if such counterparty or transaction is subject to
data elements Payer identifier and Receiver identifier. Blocking Law and the reporting counterparty has
exemptive relief from such derivatives data reporting
requirements.
Identifier of the counterparty that | Identifier of the counterparty that is the seller as determined at the + Char(20) for an LEI code +1S0O 17442 LEI code that is included in the LEI data as N Transaction- C if [Payer
is the seller. time of the transaction. or published by the Global LEI Foundation (GLEIF identifier] and [Receiver
www.gleif.org/). identifier] are not populated
A non-exhaustive list of examples of instruments for which this data « Varchar(72), for natural persons who . . o else {blank}; When
element could apply are: are acting as private individuals and not < For natural persons who are acting as private individuals populated, the value shall
+ most forwards and forward-like contracts (except for foreign eligible for an LEI per the ROC (not eligible for an LEI per the ROC Statement - match the value in
exchange forwards and foreign exchange non-deliverable forwards) | Statement - Individuals Acting in a Individuals Acting in a Business Capacity): LEI of the Counterparty 1 (reporting
+ most options and option-like contracts including swaptions. caps Business Capacity or reporting counterparty followed by a unique identifier counterparty)] or
5 CDE | Seller identifier and floors assigned and maintained consistently by the reporting

« credit default swaps (buyer/seller of protection)
« variance, volatility and correlation swaps
« contracts for difference and spreadbets

This data element is not applicable to instrument types covered by
data elements Payer identifier and Receiver identifier.

+ Varchar(72), Internal identifier code for
a non-reporting counterparty subject to
Blocking Law

counterparty for that natural person(s) for requlatory
reporting purpose.

+ An internal identifier as non-reporting counterparty
identifier if such counterparty or transaction is subject to
Blocking Law and the reporting counterparty has
exemptive relief from such derivatives data reporting
requirements.

Counterparty 2
Collateral- NR

Valuation- NR



http://www.gleif.org/
http://www.gleif.org/

Data Data Element Description Made
Element | Source Data Element Name Detailed Explanation of Data Element Format Values Available to Validations
Number (from Appendix A to the TR Rules) the Public
Identifier of the counterparty of Identifier of the counterparty of the payer leg as determined at the + Char(20) for an LEI code +1S0O 17442 LE| code that is included in the LEI data as N Transaction- C if [Buyer
the paver leg. time of the transaction. or published by the Global LEI Foundation (GLEIF, identifier] and [Seller
www.gleif.org/). identifier] are not populated
A non-exhaustive list of examples of instruments for which this +Varchar(72),for natural persons who Varchar72 fz?r nat.ura.l 22leane who ! T, lse {blank), When
+ most swaps and swap-like contracts including interest rate swaps?, | 2re-acting as private individuals and not | + For nqtural persons who are acting as private individuals populated, the vglue shall
—p—p—g—Lcredit total retum swaps. and equity Swaps (except for credit default eligible for an L!EI. per the ROC. (no.t §I|g|ble for.an.LEI per.the ROC Stgtement - match the value in )
swaps, variance, volatiity, and correlation swaps) Statementc- Indlvtlduals Actingina |nd|v;1uals Act;nq |nna ?u”slnesdstagacltv): LEI Otf ]}he Cou?tergz:trty 1 (reporting
identifi el ol usiness Capacity or reporting counterparty followed by a unique identifier counterparty)] or
Payer identiter +Horein exchange swaps, forwards. non-daliverable forwards assigned and maintained consistently by the reporting Counterparty 2
6 CDE Payer identifier—Leg 1 « Varchar(72), Internal identifier code for counterparty for that natural person(s) for requlatory
oot oniior-Loa 2 This data element is not applicable to instrument types covered by | a non-reporting counterparty subject to reporting purpose. Collateral- NR
[Payer dentier-Leq 2] data elements Buyer identifier and Seller identifer. Blocking Law - _ Valuation- NR
+ An internal identifier as non-reporting counterparty
identifier if such counterparty or transaction is subject to
Blocking Law and the reporting counterparty has
exemptive relief from such reporting requirements.
Identifier of the counterparty of Identifier of the counterparty of the receiver leg as determined at the | ¢ Char(20) for an LEI code +1S0O 17442 LEI code that is included in the LEI data as N Transaction- C if [Buyer
the receiver leg. time of the transaction. or published by the Global LEI Foundation (GLEIF, identifier] and [Seller
www.gleif.org/). identifier] are not populated
A non-exhaustive list of examples of instruments for which this data me‘w ) . o lse {olank); When
R " “ . P eligible for an er the not eligible for an er the atement — match the value in
Receiver identifer ngﬁttzg%?]dsmag “:sdcgngxt:vlvgdg?gﬂ'en%ﬁ‘ Statement - Individuals Acting in a Individuals Acting in a Business Capacity): LEI of the Counterparty 1 (reporting
7 CDE | [Receiver identifier-Leg 1] swaps. variance vola:)ili’ and ?‘,orrelatioﬁ Swa SJ) Business Capacity or reporting counterparty followed by a unique identifier counterparty)] or
Receiver identifier-Leg 2 +foreign exchange swaps, forwards, non-deliverable forwards + Varchar(72). Internal identifier code for izzlntr:r!pdaannydfg:?g? Ir?ziﬂrca?ngzlrssf:us ?ortp:gﬁa?onum counepati2
a non.-regortlng counterparty subject to reporting purpose. Collateral- NR
This data element is not applicable to instrument types covered by | Blocking Law Valuation- NR
data elements Buyer identifier and Seller identifier. + An internal identifier code as non-reporting counterparty -
identifier if such counterparty or transaction is subject to
Blocking Law and the reporting counterparty has
exemptive relief from such reporting requirements.
Identifier of a broker thatacts as | In the case a broker acts as intermediary for the counterparty 1 Char(20 « LEI code that is included in the LEI data as published by N Transaction- O
an intermediary for Counterparty | without becoming a counterparty itself, the counterparty 1 shall the Global LEI Foundation (GLEIF, www.gleif.org/) Collateral - NR
8 ESMA | Broker identifier? 1 without becoming a identify this broker by legal entity identifier. Valuation - NR
counterparty.
Country and Province or If an individual is a npr]-regoning If the non-reggrting counte.rparty. is.a.n individue}l the ir]diyidual’s Char(5 Any valid value based on ISO 3166-2. N Transaction- O
T—W—errito of Individual counterparty, the individual's country of residence and, if the individual's residence is in Canada Collateral - NR
9 CSA erritory otndividual country of residence and, if the the province or territory. Valuation - NR
(non-reporting individual's residence is in
counterparty) -

7 For fixed-floating interest rate swaps, the payer is the counterparty paying the fixed rate.

8 For fixed-floating interest rate swaps, the receiver is the counterparty receiving the fixed rate.
° The ESMA Data Element Name is “Broker ID”.

16



http://www.gleif.org/
http://www.gleif.org/
http://www.gleif.org/

Data
Element
Number

Source

Data Element Name

Data Element Description
(from Appendix A to the TR Rules,

Detailed Explanation of Data Element

Format

Values

Made
Available to
the Public

Validations

Canada, the province or
territory.

Jurisdiction of
Counterparty 1

Each jurisdiction in which

Each jurisdiction in which Counterparty 1 is:

Counterparty 1is:

+ alocal counterparty
under paragraph (a) or
c) of the definition of
local counterparty in the
derivatives data reporting
rules of any jurisdiction of
Canada

+ alocal counterparty
under paragraph (b) of
the definition of local
counterparty in the
derivatives data reporting
rules of any jurisdiction of
Canada, if the non-
reporting counterparty is
an individual who is a
resident of the
jurisdiction, and/or

+ alocal counterparty
under paragraph (b) of
the definition of local
counterparty in
Regulation 91-507
respecting Trade
Repositories and
Derivatives Data
Reporting (Québec) and
is a qualified person
under section 82 of the

Derivatives Act (Québec).

+ a local counterparty under paragraph (a) or (c) of the
definition of local counterparty in the derivatives data

reporting rules of any jurisdiction of Canada

+ alocal counterparty under paragraph (b) of the definition of
local counterparty in the derivatives data reporting rules of

any jurisdiction of Canada, if the non-reporting counterparty
is an individual who is a resident of the jurisdiction, and/or

+ alocal counterparty under paragraph (b) of the definition of
local counterparty in Requlation 91-507 respecting Trade
Repositories and Derivatives Data Reporting (Québec) and is

a qualified person under section 82 of the Derivatives Act

Québec).!

To be determined by the

designated/recognized trade repository in
coordination with the CSA.

To be determined by the designated/recognized trade
repository in coordination with the CSA.

Transaction — M
Collateral - NR
Valuation - NR

CSA

Jurisdiction of
Counterparty 2

Each jurisdiction in which

Each jurisdiction in which Counterparty 2 is:

+ alocal counterparty
under paragraph (a) or
c) of the definition of
local counterparty in the
derivatives data reporting

+ alocal counterparty under paragraph (a) or (c) of the
definition of local counterparty in the derivatives data
reporting rules of any jurisdiction of Canada, and/or

+ alocal counterparty under paragraph (b) of the definition of
local counterparty in Requlation 91-507 respecting Trade
Repositories and Derivatives Data Reporting (Québec) and is

To be determined by the

designated/recognized trade repository in

coordination with the CSA.

To be determined by the designated/recognized trade
repository in coordination with the CSA.

Transaction — M
Collateral - NR
Valuation - NR

10 A list of qualified persons is available here: https://lautorite.qc.ca/en/professionals/securities-and-derivatives/regulation-of-derivatives-markets-in-quebec
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Data Data Element Description Made
Element | Source Data Element Name Detailed Explanation of Data Element Format Values Available to Validations
Number from Appendix A to the TR Rules, the Public

rules of any jurisdiction of a qualified person under section 82 of the Derivatives Act
Canada, and/or Québec).
+ alocal counterpart
under paragraph (b) of
the definition of local
counterparty in
Regulation 91-507
respecting Trade
Repositories and
Derivatives Data
Reporting (Québec) and
is a qualified person
under section 82 of the
Derivatives Act (Québec).
Data Elements Related to TransactionsDerivatives
Vi
Di .
. Wracjustad date-atwhish-obl gala“suy der the 0 G. T y-valia cate b.ased orl50-8601 Date Effectve dato Initialy
R
inthe ~ l:nrly i ion-does-not-affect valueshaurbeequal
this data-element. to-orlater than-the
13 CDE Expiration-date value-in-{Effective
date}
Collateral-NR
Valuation- NR
slemarrerainsnenargasthoushentthelifeofHhe | SHEAHRemeslement Collateral-NR
Uk is-notrequired-ina Valuation-NR
14 CDE Execution timestamp may-be-dropped-given
that—in-the case-of
representations with
reduced accuracy —1SO
8601 allows the complete
representation-to-be
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The UTl of the position in which a derivative is Up-te-52-alphanumeric upper alphabet
s 0.9

Prior US| {for-one-t ne-and-one-to-manv-relati
t g ¥ Thi . .
{eg—inthecaseofa )
S5 1




which-the-i tion-was uted

. e facil ion facil

Data Element
Number

Sourc

]

Data Element Name

Data Element Description
(from Appendix A to the TR Rules,

Detailed Explanation of Data Element

Format

Values

Made
Available to
the Public

Validations
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Publ \aldat
Disseminate
d
Unadjusted date at which Unadjusted date at which obligations under the OTC derivative YYYY-MM-DD, based on UTC. Any valid date based on ISO 8601 Date and time format. Y Transaction- M
obligations under the derivative | transaction come into effect, as included in the confirmation.
come into effect, as provided in Collateral- NR
12 CDE | Effective date™ the confirmation. Valuation- NR
Unadjusted date at which Unadjusted date at which obligations under the OTC derivative YYYY-MM-DD, based on UTC. Any valid date based on ISO 8601 Date and time format. Y Transaction- C if
obligations under the derivative | transaction stop being effective, as included in the confirmation. UPL.[ReturnorPayoutTrigg
cease to be effective, as Early termination does not affect this data element. erlis not ‘Contract for
provided in the confirmation. Difference (CFD)’ else
blank}. When populated
13 CDE | Expiration date'? the value shall be equal to
or later than the value in
Effective date
Collateral- NR
Valuation- NR
Date and time of execution of a | Date and time a transaction was originally executed, resulting in YYYY-MM-DDThh:mm:ssZ, based on Any valid date/time. Y Transaction- M
transaction. the generation of a new UTI. This data element remains UTC.* If the time element is not
unchanged throughout the life of the UTI.13 required in a particular jurisdiction, time Coliateral- NR
may be dropped given that — in the Valuation- NR
14 CDE Execution timestamp case of representations with reduced -
e accuracy — 1SO 8601 allows the
complete representation to be omitted
the omission starting from the extreme
right-hand side (in the order from the
least to the most significant).
Date and time of submission of | Date and time of the submission of the report as reported to the YYYY-MM-DDThh:mm:ssZ, based on Any valid date/time. N Transaction- M, the value
the report to the trade trade repository. UTC. shall be equal to or later
repository. than the value in
Execution timestamp
15 CDE Reporting timestamp's
Collateral- M
Valuation- M

1 For commodities swaps, report the pricing start date.
%2 For commodities swaps, report the pricing end date.

13 For cleared derivatives, the execution timestamp is the date and time when the clearing agency accepts the original derivative for clearing.

1 Both the date and time portion are required to be reported.
15 Reporting timestamp (#15) is recorded and reported by the submitter.
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relations between

fransactions

This data element is not applicable when reporting many-to-one
and many-to-many relations between transactions (e.q., in the
case of a compression).

Publ Vaiaan
Number Data-Element-Name Definition-forData-Element Format Values Di . Position-Reporting
d
Unique identifier that identifies | A unique identifier assigned at the transaction or position level Varchar(52 1SO 23897 Unique transaction identifier, up to 52 N Transaction- M
a derivative or position which identifies them uniquely throughout their lifecycle and used alphanumeric characters. N
throughout ts lifecycle. for all recordkeeping and reporting. New UTIs should be constructed solely from the upper-case ﬁgllaitsri.llgtgrallnnfrltfolio
) ‘ " — P —— q D
Unique transaction alphabetic charapters A ;orthe digits 0-9, inclusive in —
16 CDE | ientifier (UTI both cases. UT! is comprised of the LE! of the generating code] = TRANSACTION-
entity and a unique alphanumeric code. LEVEL' else {blank
Valuation- M
UTI assigned to a derivative UTI assigned to the predecessor transaction that has given rise Varchar(52 1SO 23897 Unique transaction identifier, up to 52 N Transaction- C if [Action
before the occurrence of a to the reported transaction due to a lifecycle event, in a one-to- alphanumeric characters. type] = ‘NEWT' and
lifecycle event that resulted in one relation between transactions (e.qg., in the case of a New UTIs should be constructed solely from the upper-case Event type] = “NOVAT or
. the current derivative. novation, when a transaction is terminated, and a new alphabetic characters A-Z or the digits 0-9, inclusive in ‘CLRG' or ‘EXER’ or
Prior UTI (for one-to-one transaction is generated) or in a one-to-many relation between both cases. ‘ALOC’ or ‘CLAL’) and
17 CDE w transactions (e.g., in clearing or if a transaction is split into Prior USI (for one-to-one
- == | relations between several different transactions). and one-to-many relations
transactions) This data element is not applicable when reporting many-to-one between transactions)] is
and many-to-many relations between transactions (e.qg., in the not populated, else {blank}
case of a compression).
Collateral- NR
Valuation- NR
UTI of the position in which a The UTI of the position in which a derivative is included. This Up to 52 alphanumeric characters, only | Upper-case alphabetic characters A-Z and digits 0-9 N Transaction — C if ([Action
derivative is included. field is applicable only for the reports related to the termination of | the allowed type] = ‘POSC’) or ([Action
a derivative due to its inclusion in a position. upper-case alphabetic characters A-Z type] = TERM' and [Event
Subsequent position and the digits 0-9 are allowed type] = INCP’), else
18 ESVMA | blank
Collateral - NR
Valuation - NR
Unique swap identifier (USI) Unique swap identifier (USI) assigned to the predecessor Varchar(42 Refer to: CFTC US| Data Standard N Transaction- C if [Action
assigned to a derivative before | transaction that has given rise to the reported transaction due to . type] = ‘NEWT' and
the occurrence of a lifecycle a lifecycle event, in a one-to-one relation between transactions Up to 42 alphanumeric characters Event type] = NOVAT or
event that resulted in the (e.g., in the case of a novation, when a transaction is terminated ‘CLRG' or ‘EXER’ or
. current derivative. and a new transaction is generated) or in a one-to-many relation ‘ALOC’ or ‘CLAL") and
Prior US| (for one-to- between transactions (e.q.. in clearing or if a transaction is split Prior UTI (for one-to-one
19 cFTc | @neand one-to-many into several different transactions). and one-to-many relations

between transactions)] is
not populated, else {blank}

Collateral- NR
Valuation- NR
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Publ \aldat
) o DataE Definition for Data.E E Position Renorti
Disseminate
d
Indicator of whether the Indicate whether the derivative is between two affiliated entities. Boolean +TRUE = contract entered into as an inter-affiliate N Transaction — M
derivative is between two fransaction
affiliated entities. +FALSE = contract not entered into as an inter-affiliate Collateral - NR
2 CSA | Inter-affiate indicator {ransaclon Valuation - NR
Identifier of the entity Identifier of the entity submitting the data to the swap data Char(20 LEI code that is included in the LEI data as published by the N Transaction- M
submitting derivatives data to repository.’s The submitter identifier will be the same as the Global LE| Foundation (GLEIF, www.gleif.org/).
the trade repository. reporting counterparty or swap execution facility (SEF),!” unless Collateral -M
o they use a third-party service provider to submit the data to SDR ion -
2 CFTC | Submitter identifier in which case, report the identifier of the third-party service Valuation -M
provider.
Identifier of the trading facility Identifier of the trading facility (e.g., exchange, multilateral Char(4 1SO 10383 Segment Market Identifier Code. '8 Y Transaction- C if [Cleared
on which the transaction was trading facility, swap execution facility) on which the transaction If no trading facility was involved in the transaction: =N or 'I; NR if [Cleared
executed. was executed. + XOFF, for transactions in listed instruments =Y
o + XXXX, for transactions in instruments that are not listed in
22 CDE | Platform identifier any venue Collateral- NR
+BILT, if the reporting counterparty cannot determine Valuation- NR
whether the instrument is listed or not, as per jurisdictional -
requirements.
Indicator of whether the Indicator of whether the transaction was executed anonymously Boolean « True = transaction was executed anonymously on a N Transaction — M
fransaction was executed on a trading facility. platform
anonymously on a trading + False = transaction was not executed anonymously on a Collateral - NR
Platform anonymous facility. Dlatform or not applicable Valuation - NR
23 CSA P Valuation - ARk
execution indicator
Type of master agreement. Reference to the master agreement type under which the Char(4 +'ISDA’ - ISDA N Transaction - M
counterparties concluded a derivative. +'CDEA' - FIA-ISDA Cleared Derivatives Execution
Agreement Collateral - NR
+'EUMA' - European Master Agreement Valuation - NR
24 ESMA | Master agreement type +'FPCA' - FOA Professional Client Agreement -
- +'FMAT' - FBF Master Agreement relating to transactions
on forward financial instruments
+'DERV' - Deutscher Rahmenvertrag fiir
Finanztermingeschéfte (DRV
+'CMOP' - Contrato Marco de Operaciones Financieras

16 References to “swap data repository” or “SDR” in CFTC data element explanations should be read to mean designated / recognized trade repository.

17 References to “swap execution facility” or “SEF” in CFTC data element explanations should be read to mean derivatives trading facility / facility or platform for trading derivatives.

18 Where the Segment MIC does not exist, use the Operating MIC.
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Publ Vaiaan
Disseminate
d
+'CHMA' - Swiss Master Agreement
+'IDMA' - Islamic Derivative Master Agreement
«'EFMA' - EFET Master Agreement
+'GMRA' - GMRA
+'GMSL' - GMSLA
+'BIAG' - bilateral agreement
+ Or 'OTHR' if the master agreement type is not included in
the above list
Year of the master agreement Reference to the year of the master agreement (e.g. 1992, 2002) | YYYY 1SO 8601 Date in the format YYYY N Transaction — C if [Master
version. relevant to the reported derivative, if applicable. agreement type] is
populated with a value
different from ‘BIAG’ or
2 Esma | Master agreement “OTHR, this field shall be
- version populated.
Collateral - NR
Valuation - NR
Data Elements Related to Notional Amounts and Quantities
. Posit
Data Definition-for Data Element Description . . ValuesPublie ingMa
Element | Source Data Element Name FormatDetailed Explanation of Data Element FormatValues . . Wit Validations
Number (from Appendix A to the TR Rules -Disseminated tdietﬁvaplla:ll.e
o the Public
Fer-Notional amount for each leg of the-transaction; For each leg of the transaction, where applicable: NUm(25,5)A0y-valba-greateraar-eragus YAny value (Negative values are only allowed for Thenetienal | Transaction- FX M, if
i : - for OTC derivative transactions negotiated in monetary amounts o zero. commodity derivatives when applies, e.g. to account for amountis UPL[Instrument type] =
forOTC-a derivative-t tions ; the amount specified in the contract. the cost of storage.)?! caleulated-as | ‘Option’, the value shall
) L . ) - for OTC derivative transactions negotiated in non-monetary the net of match the value in [Call
« if the derivative is negotiated in a monetary amounts, refer to Appendix 3.1 for converting notional amounts for buyer/selleror | amount] or [Put amount]
armeuntsamount, the amount specified in the non-monetary amounts., payerkecsiver
Notional amountie contract. position Transaction - CRIFX/CO/EQ
~for OTC-derivativetransactions, « For OTC derivative transactions with a notional amount schedule, components.Y -M
[Notional amount-Leg 1] ‘ A e the initial notional amount, agreed by the counterparties at the -
2526 CDE + ifthe derivative is negotiated in a non- inception of the transaction, is reported in this data element, Collateral- NR
- [Notional amount-Leg 2] monetary amounts,-referamount, convert to Appendix3:-+ | Ny, (255 Valuation- NR
for-converting-notional-amounts-for-non-a monetary + For OTC foreign exchange options, in addition to this data
amounts: element, the amounts are reported using the data elements Call
n-addition-amount ~Fer-OTC-derivative amount and Put amount. ) )
! fianc with tional ameunt schedule th + For amendments or lifecycle events?, the resulting outstanding
' notional amount is reported; (steps in notional amount schedules
b tion: are not considered to be amendments or lifecycle events);
i p rod in thic data ol ts For ﬁTI" fn'r Igﬂ
exend ge epre 51. addltla tet ‘S dataee e tv

19 Notional amount for CDS should reflect the gross amount and not the net amount after reflecting version incrementing due to a credit event.

20 the case of a lifecycle event that is a full termination before the maturity date, the full terminated value should be reported in the notional data element.

21799999999999999999999.99999” is accepted when the value is not available. 25 numerical characters including decimals.
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Posit

Data Definition-for Data Element Description ValuesPublie Reporting|
Element | Source Data Element Name FormatDetailed Explanation of Data Element FormatValues de Avail gl_a Validations
Number from Appendix A to the TR Rules -Disseminated de Available
to the Public
the-ameuntsare-reported-using-the-data-elements | ¢ Where the notional amount is not known when a new transaction
Calltamountand Put amount« Foramendments is reported, the notional amount is updated as it becomes available.
’ .
ortiecycie eve t.s the esu;t g outsta d, 9
etionalamountis-reperted: {steps inRotiona
amendments-orlifecycle-events)+ Where the
: )
updated-as-itbecom . availabl :
For each leg of a derivative, the transastion-where For each leg of the transaction, where applicable: currency in which | Char(3)&x included-in1S0-424 Currencies included in ISO 4217 Currency codes.¥ Y Transaction - M, if
! appieable:-currency in-whichof the notional amount-is the notional amount is denominated.Shar3} Curreney-codes: UPL.[Instrument type] =
Notional currency denominated:, ‘Option’, the value shall
2627 | cpg | [Notional currency-Leg 1] mgﬁr\r/:rl;eﬂlgr[?suljt
[Notional currency-Leg 2] amount-currency]
Collateral - NR
Valuation - NR
Forforeign-exchange-options—th taryMoneta Num{25;5)For foreign exchange options, the monetary amount that Num(25,5)Any-value-greaterthan-orequal Any value greater than or equal to zero.N Fhe-call Transaction — FX C if
amount that the-optien-givesa person or company has the option gives the right to buy. to zero. amount is UPL.[Instrument type] =
Call amount the right to buy under an option. caleulated-as | ‘Option’, else-{blank}-at least
the-sum-ofall | oneis required: ([Call
[Call amount-Leg 1] callameunts | amount] or [Put amount])
2728 CDE nekieed-plae
- Callamotn-beg2f positionN Transaction — CR/EQ/IRICO
= -NR
Collateral - NR
Valuation NR
Forforeign-exchange-optiens;Currency of the eurreney-in | For foreign exchange options, the currency in which the Call Char(3)6 included-in180-421 Currencies included in ISO 4217 Currency codes.N N Transaction — FX C if [Call
Call currency which-the-Calicall amount is-denominated-of an option. amount is denominated.Ghar3) Gurrency-codes- amount] is populated, else
{blank}
[Calleurrency-Leg-1]
2829 CDE Transaction — CR/EQ/IR/CO
{Call-currency-Leg-2] _NR
Collateral - NR
Valuation - NR
For-foreign-exchange-options; the-menetaryMonetary For foreign exchange options, the monetary amount that the option | Num(25.5)Ary-value-greaterthan-orequal | Any value greater than or equal to zero.N The-put Transaction - FX C if
Put amount amount that the-eptien-givesa person or company has gives the right to sell.Num25:5) to-zero- amountis UPL[Instrument type] =
the right to sell- under an option. caleulated-as | ‘Option’, else-{blank}-at least
[Putiameunt-teg-H the-sum-ofall | one is required:([Call
putameunts | amount] or [Put amount]
2930 CDE e s included in-the )
position.N Transaction - CR/EQ/IR/CO

Collateral - NR

Valuation - NR
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Posii
Data Definition-for Data Element Description ValuesPublie Ma
Element | Source Data Element Name FormatDetailed Explanation of Data Element FormatValues de Available Validations
Number (from Appendix A to the TR Rules) -Disseminated de Available
to the Public
Forforeign-exchange-options;Currency of the eurreney-in | For foreign exchange options, the currency in which the Put amount N Transaction — FX C if
Put currency which-the-Putput amount is-deneminated-of an option. is denominated.Ghar3) [GaliPut amount] is
populated, else {blank}
{Putcurrency-Leg 1]
3031 CDE Transaction — CR/EQ/IRICO
{Puteurrency-Leg 2} —-NR
Collateral - NR
Valuation - NR
For each leg of the-transactionwhere-applicable-fora For each leg of the swap transaction? where applicable, for swap The-netienal | Transaction - CO O
derivative transactions-negotiated in a | non monetary transactions negotiated in non-monetary amounts, the fixed notional | te-zere- quantiyis .
Notional quantity amounts-withamount, the fixed notional quantity for each | quantity for each schedule period (i.e.. 50 barrels per month). caloulatedas | Lransaction— IRIFX/ICRIEQ
schedule period-{e-g-50-barrels-per-month) the net of =NR
i ty- The frequency is reported in Quantity frequency and the unit of buyeriseller
sz | orre | Motonalquanttileg ) measure s reported in Quanlity unit of measure Nur#(25:5) sositon | Cotateral-NR
Notional quantity-Leg 2 }
{ q ty-Leg 2] eempeaeﬂ&s_ Valuation - NR
notional
quantity-N
The-rate-atPeriod for which the quantlty |s quoted-on-the For each leg of the swap transaction where applicable, the rate at Ne HOUL = Hourly N Transaction - CO C if
SWap-. -6-g--houry-daily- - by which the quantity is quoted on the transaction. e.q9., hourly, daily, + DAIL = Daily [Notional quantity] is
tity fi 2 weekly, monthly.Char4) + WEEK = Weekl populated, else {blank}
ey e 2MNTH = Month Transaction - IRIFX/CRIEQ
3233 CFTC [Quantity frequency-Leg 1] W ﬁ—
. : YEAR = Yearly
[Quantity frequency-Leg 2] “EXPI = End of term Collateral - NR
+ ADHO = Ad hoc which applies when payments are
irreqular Valuation - NR
The-numberNumber of time-units-forperiods of the For each leg of the swap transaction where applicable, the number Any value greater than or equal to zero.N N Transaction - CO C if
Quantityquantity frequency. of time units for the Quantity frequency MNuraé3;9) [Quantity frequency] #
. -~ ‘ONDE’ or ‘ADHO’, else
Quantity frequency multiplier {blank)
aa34 | crre | [Quanityfrequency muliplier-Leg 1] Transaction - IRIEX/CRIEQ
[Quantity frequency multiplier-Leg 2] -NR
Collateral - NR
Valuation - NR

22 References to “swap” and “swap transaction” in CFTC data element explanations should be read as derivative.

2 To represent quarterly, report [Quantity frequency] =

‘MNTH’ and [Quantity frequency multiplier] =

‘3’. For semi-annual, report [Quantity frequency] =

‘MNTH’ and [Quantity frequency multiplier] =
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Posii
Data Definition-for Data Element Description ValuesPublie Reporting|
Element | Source Data Element Name FormatDetailed Explanation of Data Element FormatValues de Avail gl_a Validations
Number from Appendix A to the TR Rules -Disseminated de Available
to the Public
For each leg of a derivative, the transactionwhere For each leg of the transaction, where applicable: unit of measure in | Char(4}S0-20022:-UnitOfMeasureCode NISO 20022: UnitOfMeasureCode codeset or other TR N Transaction - EQ/CO M
' itof applicable:-unit of measure in-whishof the Tetaltotal which the Total notional quantity and Notional quantity are codeset approved UOM codeset )
Quantity unit of measure notional quantity and Netionainotional quantity-are expressed. Char4) m’%}?
2435 CDE [Quantity unit of measure-Leg 1] —
= llateral - NR
[Quantity unit of measure-Leg 2] Colltera
Valuation - NR
For each leg of a derivative, the transaction, where For each leg of the transaction, where applicable: aggregate Num(25,5)Any-value-greaterthan-erequal NAny value greater than or equal to zero.2 The total Transaction - EQ/CO M
pplicable-aggregate Netionalnotional quantity of the Notional quantity of the underlying asset for the term of the to-zere: notional Transaction
Total notional quantit underlying assetinterest for the term of the transaction- transaction. Hranthes eIl —
g y Aizradha Toabrotorabaiarkyispetkrownwaara Where the Total notional quantity is not known when a new caleulatedas | IRIFXICR-NR
2536 CDE [Total notional quantity-Leg 1] e - - e transaction is reported, the Total notional quantity is updated as it e Collateral - NR
= ’ . updatedas-itbecomes-available-derivative. becomes available Mumé25:5) R
otal notional quantity-Leg 2 -
m quantly-Leg 2] position 1 valyation - NR
companarls
totalnotional
quantity.N
far OTC dariyative 4 . tintad in + } :
T T weTaT TrareaEtivioTiey rheTetary N 9HS¥aH{,eSe«baRk}
otional amount-schedule—notionalamount aFedabEa-ea-b Heedve-erts aed Selasak
effecton intad affacts dats . .
HEREOR e unadjusted effective date. )
cpE [Nr\ﬁnnal amountin-effecton ted-effect Tha initial nati | amarint and intnd Linadiietad
date-Leg 1] o ntivn and and date ar ctod o tha firot ualiae of
date-Leg 2} Thic dataal tic not annlicabla ta OTC dariyati
4 i, with i, | '\:l\r untc that ar "di&ieﬂ-%F
nt o p d. t Th, e nhy ofthe uan];ing i, |
36 mauntc in th hadula i rtad in Nati, L oyrran, y.
For each leg of the transaction, where applicable: for OTC Any-valid-dateYYYY-MM-DD, based on S© | NAny valid date based on ISO 8601 Date and time format. N Transaction C if [Notional
derivative transactions negotiated in nonmonetary amounts with a 8601 Date-and time formatUTC. quantity schedule - notional
Notional quantity schedule. quantity in effect on
Notional quantity schedule - Unadjusted date on initial notional quantity and associated unadiusted , associated effective date] is
which the associated notional quantity becomes | Pd-date-are-be-reporied-as-the-firstvalues-of the populated, else {blank}
effective schedule—For each notional quantity set out in a end date are be reported as the first values of the schedule.
37 CDE schedule, the date (unadjusted for business day i ivati ; Collateral - NR
[Effective date of the notional quantity-Leg 1] convention) on which the notional quantity becomes with notional quantities th ndition- or event-dependent. Valuation - NR
[Effective date of the notional quantity-Leg 2] effectve. ¥his data clofant ot appicabls (o OTC MM-DD based-on-UTC-The quantity unit of measure for the
a 9 derivative-t tions-with-notional-quantities-that-are varying notional quantities in the schedule is reported in Quantity
€0 SveR-Gopanaeit: QuaRtiy-4hi-o unit of measure.
B =

24799999999999999999999.99999” is accepted when the value is not available. 25 numerical characters including decimals.
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Data Definition-for Data Element Description ValuesPublie Pesmenma
Element | Source Data Element Name FormatDetailed Explanation of Data Element FormatValues M Validations
Number from Appendix A to the TR Rules e M
to the Public
Foreachleg of the transaction, where-applicable: for YYYY-MM-DD;-based-en-UTC-For each leg of the transaction Any-valid-dateYYYY-MM-DD, based on 1SO© | NAny valid date based on ISO 8601 Date and time format. N Transaction — CO C if
OTC derivative transaciions negotiated in-nor 4 where applicable: for OTC derivative transactions negotiated in 8601 Date-and-time formatUTC. Notional quantity schedule -
amounts with a Notional guantity schedule For each nonmonetary amounts with a Notional quantity schedule. notional quantity in effect on
notional quantity set out in a schedule, the end date associated effective date] is
Notional quantity schedule - Unadjusted end date | (unadjusted for business day convention) of the notional | The initial notional quantity and associated unadjusted effective populated, else {blank}
of the notional quantity uantity Fhe-initisknotionalquantity-and iated and end date are be reported as the first values of the schedule.
[End date of the nofional quaniity-Leg 1] h - This data element is not applicable to OTC derivative transactions Valuation - NR
[End date of the notional quantity -Leg 2] pplicable to OTC derivative transactions with-notional with notional quantities that are condition- or event-dependent. The -
quantities that are condition- or event-dependent. The quantity unit of measure for the varying notional quantities in the
drantldritesneasaradorbavardna-retioral schedule is reported in Quantity unit of measure.
measure
- For each leg of the transaction, where applicable: for OTC Num(25,5)Any-value-greater-than-or-equal Any value greater than or equal to zero.N N Transaction — CO O
OTCd tivet 4 gotiated-in 1 ivati i i i . i i )
: ; > onetary ﬁ;w:)?;e Lr::tsifc;fgsdr:ﬁegotlated in non-monetary amounts with a to-zero- Transaction - CRIRIFX/EQ
Notional quantity schedule - Notional quantity in | netional-quantity-and-asseciated-unadjusted-effective-and | + Notional quantity which becomes effective on the associated =NR
effect on associated effective date end-date-are be-reported-as-the-first values of the unadjusted effective date. Collateral - NR
[Notional quantity in effect on associated effective schedule-Each nofional quanly, as set outina .
39 CDE date-Leg 1] schedule, in effect from the date referred to in Data The initial notional quantity and associated unadjusted effective and Valuation - NR
9 Element Number 37 to the date referred to in Data end date are be reported as the first values of the schedule.
[Notional quantity in effect on associated effective | Element Number 38 Fhisdata-slomentis-not-apphicabl . ) A - )
date-Leg 2] 1o-OTC derivat fionswith-notional-quantiies | LS data element is not applicable to OTC derivaive ransactions
that-are-condition—or-event-dependent—The-guantity-unit W@
f o Lra far tha nling + 'qn vx&&' in th, - - = )
sehedue-is-reportoe-in-Quantity-tnitoimeastre: schedule s reported in Quantity unit of measure. Nur{26:6)
Foreachleg of the transaction, where applicabl For each leg of the transaction, where applicable: for OTC NAny value based on ISO 20022 : N Transaction - IR C if
for OTC derivative transactions negotiated-in-monetary derivative transactions negotiated in monetary amounts with a to-zero- Derivative/NotionalCurrencyAndAmount UPI.[Notional schedule] #
ameunts with-a-notienal-amount schedule: notional amount schedule: ‘Constant’, else {blank}
Notional amount which b flective on the + Notional amount which becomes effective on the associated .
Notional amount schedule - notional amount in associated unadjusted effective unadiusted effective date. The number of notional
effect on associated effective date date. amount values must equal
The-initial notional- amount and associated unadjusted The initial notional amount and associated unadjusted effective and the number of start and end
[Notional amount in effect on associated effective effoctive-and-ond-dates are reporied-as-the st values of end date are reported as the first values of the schedule. date intervals.
40 CDE | date-Leg1 e
o1 {he schedule. . This data element is not applicable to OTC derivative transactions Transaction - CRIFXICOEQ
[Notional amount in effect on associated effective | This-data-elementis-notapplicable-to-OTC derivativ with notional amounts that are condifion- or event-dependent. The -0
date-Leg 2] ons withoonatamounts it c0r80f | crancy ofhe vaning nofonalamouns n e schedue i epored .
—Each notional amount, as set outin a in Notional currency.Num25.5) Collateral - NR
schedule, in effect from the date referred to in Data !
Element Number 41 to the date referred to in Data Valuation - NR
Element Number 42 Fhe-¢ ion
amounts in tha cohadula ic rtad in Nati L ovreran,
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Posit

25 For FX, forward exchange rate would be reported in this data element.
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Data Definition-for Data Element Description ValuesPublie Reporting|
Element | Source Data Element Name FormatDetailed Explanation of Data Element FormatValues de Avail gl_a Validations
Number from Appendix A to the TR Rules -Disseminated tiethvi: abl'e
o the Public
For each leg-of the fransaction, where-applicable: For each leg of the transaction, where applicable: for OTC Any-valid-dateYYYY-MM-DD, based on SO | NAny valid date based on ISO 8601 Date and time format. N Transaction C if [Notional
for OTC derivative transactions negotiated-in-monetary derivative transactions negotiated in monetary amounts with a 8601 Date and time formatUTC. amount schedule - notional
) , . ameunts-with-a-notional amount set out in a schedule: notional amount schedule: amount in effect on
Notional amount schedule - unadjusted effective | Unadjusted-, the date (unadjusted for business day + Unadijusted date on which the associated notional amount associated effective date] is
date of the notional amount convention) on which the assesiated-notional amount becomes effective populated, else {blank}
" " becomes effective
4 CDE | [Effective date of the nofional amount-Leg 1] This-data-elementis-rot applicable-to-OTC derivative This data element is not applicable to OTC derivative transactions The number of date values
[Effective date of the notional amount-Leg 2] {ransactions-with-notional-amounts that-are-condition-or with notional amounts that are condition- or event-dependent. The nm;ﬁs()ineallfntlg*ui ?3;3; of
event-dependentThe-currency-of the-varying-notiona ; n p p .
amounts-in-the-schedule-is-feported-in-Notional currency. | in Notional currency. ¥¥¥Y-MM-DD-based-on-UTC: Collateral - NR
Valuation - NR
Fereachegerasransactiorwheraanolisak- YYYY-MM-DDB;-based-on-UTC:For each leg of the transaction Any-valid-dateYYYY-MM-DD, based on SO | NAny valid date based on ISO 8601 Date and time format. N Transaction C if [Notional
for OTC-derivative-t ad g Hin tary where applicable:for OTC derivative transactions negotiated in 8601 Date-and-time-formatUTC. amount schedule - notional
amounts with a notional amount schedule: monetary amounts with a notional amount schedule: amount in effect on
. . ~Unadjusted-end-date-of the-netional-ameunt + Unadjusted end date of the notional amount associated effective date] is
Notional amount schedule - unadjusted end date | (notapplicable-if the-unadjusted-end-date-of a-given not applicable if the unadjusted end date of a given schedule’s populated, else {blank}
of the notional amount schedule’s period is back-to-back with-the unadjusted period is back-to-back with the unadjusted effective date of the
; ; : The number of date values
effective date of the subsequent period). subsequent period).
42 CDE ! This data element is ot anslicable to OTC. derivativ must equal the number of
[End date of the notional amount-Leg 1] transactions with-notional-amounts-that are-condition—or | This data element is not applicable to OTC derivative transactions notional amount values.
[End date of the notional amount-Leg 2] eveni-dependent. The currency of the varying netional with notional amounts that are condition- or event-dependent. The Collateral - NR
i i i i currency of the varying notional amounts in the schedule is reported
eurreneyFor each notional amount set out in a schedule in Notional currency. Valuation - NR
the end date (unadjusted for business day convention) of
the notional amount.
Data Elements Related to Prices
Data Definition-for-Data Element ValuesPublic Position
Eleme! Description i i = ReportingMa dati
ement | Source Data Element Name Description Detailed Explanation of Data ElementFormat FormatValues i . de Available Validations
Number (from Appendix A to the TR Rules) Disseminated m
Exchange rate between the Exchange rate between the two different currencies specified inthe | Num(18,13)Any-value-greaterthan-zero- NAny value greater than zero. N Transaction - FX —M
two? different currencies OTC derivative transaction agreed by the counterparties at the )
specified in the OFC-derivative | inception of the transaction, expressed as the rate of exchange from Transaction - IR/CR/CO/EQ
transaction agreed by the converting the unit currency into the quoted currency. -NR
counterparties-at the-inception In the example 0.9426 USD/EUR, USD is the unit currency and Collateral — NR
fthe ion,exp das | EURs the quoted currency; USD 1= EUR 0.9426. Forward -
43 CDE Exchange rate? the rate of exchange from exchange rate should be reported. Nur{+8:43) Valuation —NR
the quoted currency.
In-the example 0.9426
B
B




Data Definition-for-Data Element ValuesPublic Position
lemer Description i i = ReportingMa idati
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
Currency pair and order in which | Char(3)/Char(3){Unitcurrency/Quoted-currencyl-without restricting - B NAny pair of currencies included in ISO 4217. N Transaction - FX —M

Exchange rate basis the exchange rate is the-eurreney-Currency pair erdering-{-eand order in which the 4247-Char(3)/Char(3); [Unit .

. denominated;-expressed-as-unit | exchange rate basis-may-beis denominated, expressed as unit currency/Quoted currency], without Transaction - IR/CR/CO/EQ

[Exchange rate basis-Leg | currency/qusted curreneytnthe | currencylquoted currency. In the example 0.9426 USD/EUR ©F, restricting the currency pair ordering (i.e. -NR

44 CDE | 1] example0.9426 USD/EUR, USD s the unit currency and EURAJSD s the quoted currency the exchange rate basis may be Collateral — NR
o USD is the unit currency and USD 1=EUR 0.9426. USD/EUR or EUR/USD. -
[2Exchange rate basis-Leg EUR s lhe guoted-currency. Valuation —NR
USD1=EUR0.9426..
For each leg of the-transastion; For each leg of the transaction, where applicable: for OTC iti i Y Transaction — CR C if
where applicable: for OTCa derivative transactions with periodic payments, per annum rate of 0.0257 instead of 2.57%)Y [Spread] is not populated
derivative transactions-with the fixed leg(s). Ner40) and [Other payment type] #
periodic payments, per ‘UFRO’, and [Pest-priced
annumthe annual rate of the swap-indicator] = False’;
fixed legis)-. and-UPL.[Instrument type] #
‘Option’, else {blank}
Transaction - IR C if
[Spread] is not populated
aneHRes-pHose-swar

Fixed rate indicator]=False’-[and

) ! UPL[Instrument type] #
45 CDE [Fixed rate-Leg 1] ‘Option’, else {blank}

[Fixed rate-Leg 2] Transaction - CO C if [Price]
or [Spread] is not populated
and :
UPL[Instrument tyi)e] #
‘Option’, else {blank}
Transaction — FX/EQ - NR
Collateral - NR
Valuation - NR

Price specified in the derivative. i ified i ivati ion. |t does notinclude | «Any-value;Num(18,13), if Price notation ¥+ Any value, if Price notation = 1 VWAPY Transaction - EQ C if

Price-specified-inthe-0TC fees, taxes or commissions. =1 + Any value expressed as decimal (e.g., 0.0257 instead of [Spread] is not populated
+ Any value expressed as decimal {e.g- 2.57%), if Price notation = 3 and [Post-priced swap
For commodity fixed/float swaps and similar products?” with periodic | 0-0257-instead-6f2:57%);Num(11,10), if indicator} ="False’, and
payments, this data element refers to the fixed price of the fixed Price notation = 3 UPL[Instrument type] #
leg(s). ‘Option’, else {blank}
46 CDE | Price%
Eor commodity and equity forwards and similar products, this data Transaction - CO C if ([Fixed
element refers to the forward price of the underlying or reference rate] or [Spread] is not
asset, populated}-and-{Pest-priced
indi =Falses),

For equity swaps, portfolios swaps, and similar products, this data and UPL.[Instrument type] #

thic. data ol 4 ofore o th element refers to the initial price of the underlying or reference ‘Option’, else {blank}

26 While Price (#46) captures the prices at which counterparties negotiate contracts, market prices are reflected in the valuation amounts.

27 References to “product” in CDE data element explanations should be read to mean derivative.
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Data
Element
Number

Source

Data Element Name

Definition-for Data Element
Description

(from Appendix A to the TR Rules)

Detailed Explanation of Data ElementFermat

FormatValues

Posit

ReportingMa

de Available
to the Public

Validations

fonnard rot to oo it ic

understaad that tha inf £

understood that the inf £

asset.

For contracts for difference and similar products, this data element
refers to the initial price of the underlier.

+ Commodity basis swaps as it is understood that the information
included in the data element Spread may be interpreted as the price
of the transaction.

Transaction — IR/FX/CR -
NR

Collateral - NR
Valuation - NR
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Data Definition-for-Data Element ValuesPubli Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ] ) de Availagl:')vll_: Validations
Number from Appendix A to the TR Rules Disseminated to the Public
Currency in which the price is Currency in which the price is denominated. Char(3)6e ineludedn4S0-4247 | Currencies included in ISO 4217.¥ Y Transaction - EQ/CO
denominated. C if [Price notation] =1
Price currency is only applicable if Price notation = 1.6ha#3) - -
e : e else {blank}
. if Price notation=1- .
47 CDE | Price currency Transaction — IR/FX/CR -
Collateral - NR
Valuation - NR
Manner in which the price is Manner in which the price is expressed.Ghar) Char(1)=4-=Menetary-amount + 1 = Monetary amount Y Transaction - EQ/CO C if
expressed. =Degi + 3 = Decimal¥ [Price] is populated, else
{blank}
Transaction — IR/FX/CR -
48 CDE | Price notation AR

Collateral - NR
Valuation - NR
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measureschedule - price

Price unit of measure data elements.Ghax4}

Definition-for-Data Element . Position
Data Description i i ValuesPublie ReportingMa dati
Element Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number (from Appendix A to the TR Rules, to the Public
Unit of measure in which the Unit of measure in which the price is expressed. Char(4) 1SO 20022: UnitOfMeasureCode codeset or other TR N Transaction - EQ/CO C if
price is expressed. approved UOM codeset Price] is populated, else
blank
49 CDE | Price unit of measure W
Collateral - NR
Valuation - NR
For each price setoutin a For OTC derivative transactions with prices varying throughout the YYYY-MM-DD, based on UTC Any valid date based on ISO 8601 Date and time format. N Transaction - EQ/CO C if
schedule, the date (unadjusted life of the transaction: Price schedule - price] is
for business day convention) on populated, else {blank}
Price schedule - which the price becomes + Unadjusted effective date of the price. )
50 | CDE | unadustedeffective date | effeciive. . . e Transaction - CRARIFX =
= _— of the price Price schedule is only applicable if the price varies per schedule. NR
gtihe price The currency, notation, and unit of measure for the varying prices in
the schedule are reported in Price currency, Price notation, and Collateral - NR
Price unit of measure data elements. .
Valuation - NR
For each price setoutin a For OTC derivative transactions with prices varying throughout the YYYY-MM-DD, based on UTC. Any valid date based on ISO 8601 Date and time format. N Transaction - EQ/CO C if
schedule, the end date life of the transaction: Price schedule - price] is
unadjusted for business day . . . . . populated, else {blank}
, convention) of the price. + Unadjusted epd date of the ance .(no? applicable if the ynad usted
Price schedule - end date of a given schedule’s period is back-to-back with the Transaction — CRIR/FX —
51 CDE | unadjusted end date of unadjusted effective date of the subsequent period). N
the price —
Price schedule is only applicable if the price varies per schedule. Collateral - NR
The currency, notation, and unit of measure for the varying prices in I
the schedule are reported in Price currency, Price notation, and Valuation - NR
Price unit of measure data elements.
Unit of measure inwhich the For OTC derivative transactions with prices varying throughout the 18O 20022: UnitOfMeasureCode Ne Any value greater than zero, if Price notation = 1 N Transaction - EQ/CO C if
price-is d:Each price, life of the transaction: Num(18,13), if Price notation = 1 + Any value expressed as decimal (eg 0.0257 instead of [Price] or [Spread] is not
as set out in a schedule, in o ) ) + Num(11.10), if Price notation = 3 2.57%). if Price notation =3 populated, and
effect from the date referred to | -Price in effect between the unadjusted effective date and UPL.[Instrument type] #
in Data Element Number 50to | Unadiusted end date inclusive. ‘Option’, else {blank}
—:Ehlzr:z;et ;\‘el‘:er;fedrt;'” Data Price schedule is only applicable if the price varies per schedule. - Transaction — CO C if
e e The currency, notation, and unit of measure for the varying prices in ([Pricel. [Fixed rate]. or
1952 Price unitof the schedule are reported in Price currency, Price notation, and Spread] is not populated

and UP|[Instrument type] #
‘Option’, else {blank

Transaction — CR/IR/FX -

Collateral - NR
Valuation - NR
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Posit

Data Definition-for-Data Element ValuesPublic ¢
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Availaglw_: Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
Foreachleg of the transaction; For each leg of the transaction, where applicable: for OTC * Any-value;Num(18,13), if Spread ¥+ Any value, if Spread notation = 1 Volume Transaction - CR C if [Fixed
where-applicable: for-OTC derivative transactions with periodic payments (e.g.. interest rate notation = 1 + Any value expressed as decimal (e.q., 0.0257 instead of Weighted rate] is not populated and
derivative transactions with fixed/float swaps, interest rate basis swaps, commodity swaps), + Any value expressed as decimal {e.g.. 2.57%), if Spread notation = 3 Average [Other payment type] #
jodi -g--For ad on the individ ating leg(s) index n ice, in th 0.0257 instead-0f 2.57%);Num(11,10), if + Any integer value expressed in basis points (e.g., 257 SpreadY ‘Upfront paymentJFRO;
each leg of a derivative, the i i . Spread notation = 3 instead of 2.57%), if Spread notation = 4 and {Post-priced swap
specified spread on the X + Any integer value expressed in basis indicator}=False’payment
reference price ~rterestrate « difference between the reference prices of the two floating leg ; G i 574 UFRO', and UPL.[Instrument
fixedHloat swaps:interest-ral indexes. For example, the 9.00 USD “Spread" fora WCSvs. WTI | = Num(5), if Spread notation = 4 type] # ‘Option’, else {blank}
Transaction - IR C if [Fixed
rate] is not populated-and
=False’, and
UPL[Instrument type] #
Spread? ‘Option’, else {blank}
5053 CDE [Spread-Leg 1] Transaction - EQ C if [Price]
is not populated, and [Post-
[Spread-Leg 2] ] i =
“False’-and-UPL [Instrument
type] # ‘Option’, else {blank}
Transaction — CO C if
[Price] or [Fixed rate] is not
populated-and-{Post-priced
and UPI [Instrument type] #
‘Option’, else {blank}
Transaction - FX - NR
Collateral — NR
Valuation —NR
For each leg of a derivative, the | For each leg of the transaction, where applicable: the currency in Char(3)6e includedpiS04247. | Currencies included in ISO 4217.¥ Y Transaction —
transaction,where-applicable: which the spread is denominated. CR/IRIEQ/CO C if [Spread
Spread currency currency in which thea spread is notation] = ‘1’, else {blank}
denominated. This data element is only applicable if Spread notation = 1.Ghar3) )
5154 CDE | [Spread currency-Leg 1] Transaction — FX - NR
This data-elementis-only _
[Spread currency-Leg 2] applicable-if Spread-notation-= Collateral —NR
+ Valuation - NR

28 For equity swaps, portfolio swaps, and contract for difference (CFDs), report the weighted overall spread for the basket instead of individual legs.
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Data Definition for Data Element ValuesPublic Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues o mx—: Validations
Number (from Appendix A to the TR Rules) Disseminated to the Public
For each leg of a derivative, the | For each leg of the transaction, where applicable: the manner in Char(1)=4=Menetary-amount + 1 = Monetary amount Y Transaction - CR/IR/EQ/CO
transaction, where applicabl which the spread is expressed Shar +3-=Deeimal + 3 = Decimal C if [Spread] is populated,
Spread notation manner in which thea spread is +4-=Basis-points +4 = Basis pointsY else {blank}
expressed.
5255 CDE | [Spread-Leg 1] Transaction — FX - NR
[Spread-Leg 2] Collateral - NR
Valuation - NR
+For-options-other-than-FX + For options other than FX? options, swaptions and similar * Any-value-{e-g--USD-6:30) expressed ¥+ Any value (e.g., USD 6.39) expressed as 6.39, for Y Transaction -
options. swaptions and similar products, the price at which the owner of an option can buy or sell as 6.39, for equity options, commodity equity options, commodity options, foreign exchange C if [Post-priced swap
products, price at which the the underlying asset of the option. options, foreign exchange options and options and similar products, if Strike price notation = 1 indicator] = ‘False’ and
owresalapan-easanbiya: « For FX options, the exchange rate at which the option can be similar-produsts;Num(18,13), if Strike + Any value expressed as decimal (e.q., 0.021 instead of UPL.[Instrument type] =
B exercised, expressed as the rate of exchange from converting the price notation = 1 2.1%), for interest rate options, interest rate and credit ‘Option’, else {blank}
e unit currency into the quoted currency. L T swaptions quoted in spread, and similar products, if Strike
« For foreign exchange options, i i 0.021 instead of 2.1%). for interest rate price notation = 3 Collateral - NR
: USD 1= EUR o ; )
option-can-be-exercised; Where the strike price is not known when a new transaction is quoted-in-spread;-and-similar Valuation - NR
expressed-as-the-rate-of reported, the strike price is updated as it becomes available. produsts;Num(11.10), if Strike price
exchange-from-convertingthe | +For volatility and variance swaps and similar products. the volatiity | notation =3
eurrency-For a derivative thatis | «Num{14;10}-f Strike-price-notation=-3/ variance strike price.
an option, the price at which the
5356 CDE Strike price owner of the option can buy or
sell the underlying interest of the
option.tr-the-example-0-9426
. _USD4 )
+Char{3} + Char(3) Currencies included in ISO 4217.N N
B e T T « For foreign exchange options:
B e T e Char(3)/Char(3); [Unit currency/Quoted Transaction -
. . ing {i.e.. i i i currency] without restricting the currency C if [Strike price notation] =
5457 cpe | Strike price ) For equity options, commodity options, and similar pair ordering (i.e., the Strike price ‘1", else {blank}
- currency/currency pair products, the currency in which the strike price is denominated. currency pair may be USD/EUR or
For foreign exchange options: the currency pair and order in which EUR/USD).Currencies-included-n-SO Collateral - NR
the strike price is expressed. The strike price is expressed as unit 417
currency/quoted currency. In the example 0.9426 USD/EUR, USD is Valuation - NR
the unit currency and EUR is the quoted currency, USD 1 = EUR

2 References to “FX” in CDE data element explanations should be read to mean foreign exchange.
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Definition-for Data Element

Posit

Data S ValuesPublic ReportingMa
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ] ) de Available Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
USD s the unitcurrency-and 0.9426
EURis the quoted-currency. Strike price currency/currency pair is only applicable if Strike price
USD-1=EUR0.9426 notation = 1.
o
Strke-price-currencylourrency
price-notation=--Currency, or
the currency pair and order, in
which the strike price is
denominated.
Manner in which the strike price | Manner in which the strike price is expressed.Shary Char(1)s4-=Menetary-amount 1= Y Transaction -
is expressed. +3=Desimat +3 = Decimal¥ _Cif [Strike price] is
populated, else {blank}
5658 CDE | Strike price notation Collateral - NR
Valuation - NR
Unadjusted-effectiveEffective Unadjusted effective date of the price¥\¥Y-MM-BB-based-on YYYY-MM-DD, based on UTC.Any-valid NAny valid date based on ISO 8601 Date and time format. N Transaction C if [Price
date (unadjusted for business wre. date- schedule - Price in effect
day convention) of the price. between the unadjusted
Unadiusted effective date effective date and end date
5659 CDE | theJ price is populated, else {blank}
Collateral - NR
Valuation - NR
Unadjasted—end—éateef—ﬂ;epﬂee Unad'ustgd enq date of thg price ) YYYY-MM-DD, based on UTC Ary-valid NAny valid date based on ISO 8601 Date and time format. N Transaction C if [Price
{not-applicable-ifthe-unadjusted | (not applicable if the unadjusted end date of a given schedule’s date. schedule - Price in effect
endrda%eeﬁa@ve%eheéules period is back-tp-back with the unadjusted effective date of the between the unadiusted
. quent p NYYY-MM-BD-based-on-UTC: i 1
Unadjusted end date of peﬂedﬂsbaek—te%aae%wﬁh subsequent period - effective date and end date
5760 CDE " the unadjusted effective date of ;
the price : is populated, else {blank
the-subsequentperiod)End date
unadjusted for business day Collateral - NR
convention) of the price. .
Valuation - NR
Price in effect betweenfrom the 13); = * Any value greater than Ne Any value greater than zero, if Price notation = 1 N
: ive-date and = Num{1+410)-Price-netation-=—3Price in effect between the zere;Num(18,13), if Price notation = 1
L inclusive-ofreferred to in Data unadiusted effective date and unadjusted end date inclusive. Price + Any value expressed as decimal (e.g. 0.0257 instead of Transaction — O
Price in effect between Element Number 59 to the schedule is only applicable if the price varies per schedule. i 2.57%), if Price notation = 3
5861 CDE | the unadjusted effective i date referred to . 57%):+ Num(11,10), if Collateral - NR
and end dates in Data Element Number 60. Price notation = 3 Valuation - NR
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Data Definition for Data Element ValuesPublic Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFesmat FormatValues ] ) deE SAEV; ilagkﬁl_: Validations
Number from Appendix A to the TR Rules) to the Public
i iveEffective Unadijusted effective date of the strike price. Y¥¥¥-MM-DB-based YYYY-MM-DD, based on UTC.Any-valid NAny valid date based on ISO 8601 Date and time format. N Transaction — C if [Strike
date (unadjusted for business orUTG: date. price schedule — strike price
day convention) of the strike in effect on associated
Effective date of the price. effective date] is populated
5862 CDE | shrike price else {blank
Collateral - NR
Valuation - NR
Unadjusted end date of the Unadjusted end date of the strike price (not applicable if the Any-valid-date-YYYY-MM-DD, based on NAny valid date based on ISO 8601 Date and time format. N Transaction - C if [Strike
strike price unadjusted end date of a given schedule’s period is back-to-back TC price schedule — strike price
(netappheablemheﬁnaéjus&ed with the unadjusted effective date of the subsequent period) ¥"¥A- in effect on associated
End date of the strike L . ’ effective date] is populated
6063 CDE price penedas%aek—te%aaelewﬁh else {blank}
e e
the-subsequentperiod)End date Collateral - NR
unadjusted for business day .
convention) of the strike price. Valuation - NR
Strike price in effect +Num(18,13}-f Strike price rotation==4 Any-value greater than zero: NAny value greater than zero: N Transaction - O
betweenfrom the unadjusted «Num{+4-140}Hfin effect between the unadjusted effective date and Ary-value (eg-USD-6.39}expressad-as + Any value (e.g. USD 6.39) expressed as 6.39, for equity
effective date and unadjusted unadjusted end date inclusive. Strike price netation=2 6.39. for equity options, commodity options, commodity options, foreign exchange options and Collateral - NR
endreferred to in Data Element | ~Num{#410)ifStrikeschedule is only applicable if the strike price optionsforeign-exchange-options-and similar products if Strike price notation = 1. Valuation - NR
Number 62 to the date notation-=23varies per schedule. similar-produetse Num(18,13), if Strike + Any value expressed as percentage (e.g. 2.1 instead of
inclusive-referred to in Data price notation = 1- 2.1%), for interest rate options, interest rate and credit
Strike price n effect on Element Number 63. swaptions quoted in spread, and similar products, if Strike
68164 CDE price in efie 24instead-of 2.1%) for interest rate price notation = 2.
associated effective date options; interest rate-and-credit swaptions | + Any value expressed as decimal (e.q. 0.021 instead of
quoted in spread, and similar products, 2.1%), for interest rate options, interest rate and credit
+ Num(11,10), if Strike price notation =2: | swaptions quoted in spread, and similar products, if Strike
R e e price notation = 3.
Mm. j g 9 0 i
+ Num(11,10) if Strike price notation = 3-
For each strike price setoutina | For options, swaptions and similar products with strike prices YYYY-MM-DD, based on UTC. Any valid date based on ISO 8601 Date and time format. N Transaction C if [Strike price
schedule, the date (unadjusted varying throughout the life of the transaction: schedule - strike price] is
o for business day convention) on , ) L populated, else {blank}
Strike price schedule — which the strike price becomes + Unadjusted effective date of the strike price.
65 CDE - - ‘which the sinke pricé becomes ] ] ] ‘ ) ‘ ) ! Collateral - NR
85 CDE —I—gfn;iﬁ:ﬁi efrfii{canve date effective. Strike price schedule is only applicable if the strike price varies per
o . e .
schedule. The currency for the varying strike prices in the schedule Valuation - NR

is reported in Strike price currency data element.
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Definition for Data Element ValuesPubli Position
Data Description i i = ReportingMa idati
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number (from Appendix A to the TR Rules, to the Public
For each strike price setoutina | For options, swaptions and similar products with strike prices YYYY-MM-DD, based on UTC Any valid date based on ISO 8601 Date and time format. N Transaction C if [Strike price
schedule, the end date varying throughout the life of the transaction: schedule - strike price] is
{unacjusted for b.s ness day Unadjusted end date of the strike price (not applicable if the poulaied efse olark
ike pri ion) ike pri + Unadjusted end date of the strike price (not applicable if the populated, else {blank}
_ convention) of the strike price. ; " - T
66 CDE atr:!(de'usigﬁ Z%Zeg;tlz of unadjusted end date of a given schedule’s period is back-to-back Collateral - NR
66 CDE - - - - Collateral - NR
the strike price with the unadjusted effective date of the subsequent period).
o o ; o e e Valuation - NR
Strike price schedule is only applicable if the strike price varies per
schedule. The currency for the varying strike prices in the schedule
is reported in Strike price currency data element.
Each strike price, as setoutina | For options, swaptions and similar products with strike prices + Num(18,13), if Strike price notation = 1 + Any value (e.g. USD 6.39) expressed as 6.39, for equity N Transaction C if [Strike price
schedule, in effect from the date | varying throughout the life of the transaction: + Num(11,10), if Strike price notation = 3 options, commodity options, foreign exchange options and is not populated, and
referred to in Data Element . . ) . similar products, if Strike price notation = 1 UPL[Instrument type] =
Strike price schedule - Number 65 to the date referred | +Strike price in effect between the unadjusted effective date and + Any value expressed as decimal (e.g. 0.021 instead of ‘Option’, else {blank}
&7 CDE | Syike price oin Data Element Numper 66. | Unadusted end date inclusive. 2.1%). for interest rate options, interest rate and credit Collteral - NR
Strike price schedule is only applicable if the strike price varies per swaptions “°1‘5d in spread. and similar products. if Strike —
schedule. The currency for the varying strike prices in the schedule price notation =3 Valuation - NR
is reported in Strike price currency data element.
Indicator of whether thea Boelean|ndicator of whether the swap transaction has one or more BooleansFrue + True Y Transaction—-
derivative has one or more additional term(s) or provision(s), other than those disseminated to +False + FalseY i ='N-
additional term(s)-or the public pursuant to part 43,% that materially affect(s) the price of =y
isi s the transaction. ort
disseminated-to-the Collaeral-NR
-~ . publie;provisions that materially Valuation - NR
6268 CFTC il;l]gﬂ:asttgpdardaed erm affect(s) the price of the Transaction - C if [Cleared] =
derivative and that have not N
been disclosed to the public. .
NR if [Cleared] =Y’ or ‘I'
Collateral - NR
Valuation - NR
For each leg of a derivative, the | For each leg of the transaction, where applicable: day count +A001 =1C303601SDA0r30360AmericanBasicRule Y Transaction - CR/IR
) transaction, where applicable: convention (often also referred to as day count fraction or day count +A002 = 1C30365 M
Day count convention day count convention {eften-alse | basis or day count method) that determines how interest payments +A003 = IC30Actual Transaction —{FX
) referred-to-as-day-countfraction | are calculated. Itis used to compute the year fraction of the + A004 = Actual360 0]
E:Eﬁsgnrt?éi-?:y f]O unt calculation period, and indicates the number of days in the + A005 = Actual365Fixed
9 inesused to | calculation period divided by the number of days in the year. See + A006 = ActualActuallCMA Transaction - CO/EQ
CDE | [Fixed rate day count determine how interest Appendix 3.2 for definitions of values .Ghar(4} + A007 = IC30E3600rEuroBondBasismodel1 C if [Payment frequency
6369 convention-leg 2] payments are calculated. ftis +A008 = ActualActuallSDA period] is populated, else
- used-to-compute-the year +A009 = Actual365LorActuActubasisRule {blank}
[Floating rate day count fraction-of the-caleulation-peried; +A010 = ActualActualAFB
convention-leg 1] and-indicates-the-number of + A011 = 1C30360ICMAor30360basicrule
. f : : . = i -
[Floating rate-day count mﬂ, s-in-the-caleulation-pe gd. Mzmumbﬂﬂdw = I Collateral - NR
convention-leg 2] . ) Mww A4 = 265 Valuation - NR
‘ eﬁyveva See pped. xBo A015 = ActualActualUl
+ A016 = IC30EPIus360

30 The reporting counterparty may report this data element in a manner that reflects public dissemination under the requirements of any regulator (for example, under CFTC Part 43 or the TR Rules).

39




Posit

Data Deﬁniﬁewfer_l)a_ta Element ValuesPublic il
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Availaglﬁ Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
+ AO17 = Actual364
VT e
+A019 = Actual360N
+A020=11
+ NARR = NarrativeY
For each floating leg of a For each floating leg of the swap transaction where applicable, time | Char(4)»BAl-—=Daily . = Dai Y Transaction
derivative, the transaction; unit associated with the frequency of resets, e.g., day, week, month, | ~WEEK-=Weekly + WEEK = Weekl - IR C if UPL[Instrument
whereapolieable—tima-ak year or term of the stream.Ghari4} B s L + MNTH = Monthly type] = "Swap’ and
associated-with-period of the + YEAR = Yearly + YEAR = Yearly UPL{Underlying
frequency of resets-e-g--day; B + ADHO = Ad hoc which applies when payments are asset/eontract.Underlier
Floating rate reset B e B e e irreqular type}. # ‘Fixed - Fixed', else
frequency period ; i : - ! 3\)/':2: }populated with
[Floating rate reset ‘EXPITERMEXP!, [Floating
6410 CFTC | frequency period-leg 1] rate reset frequency period
multiplier] must be ‘1’
[Floating rate reset
frequency period-leg 2] Transaction — CR/FX/EQ/CO
Collateral - NR
Valuation - NR
For each floating leg of the For each floating leg of the swap transaction, where applicable, YAny value greater than or equal to zero. Y Transaction
4 tion; where-applieableFor | number of time units (as expressed by the Floating rate reset C if [Floating rate reset
each floating leg of a derivative frequency period) that determines the frequency at which periodic frequency period] # ‘ADHO’,
the number by which the floating | payment dates for reset accur. For example, a transaction with else {blank}
rate reset frequency period is reset payments occurring every two months is represented with a Collateral - NR
Floating rate reset multiplied to determine the Floating rate reset frequency period of “MNTH" (monthly) and a Valuation - NR
grae frequency of periodic payment | Eloating rate reset frequency period multiplier of 2.
frequency period -
multiolier dates in respect of a reset. 5
ulplie: numberoftime-units{as This data element is not applicable if the Floating rate reset
frequency period is “ADHO". |f Floating rate reset frequen ri
6571 ceTc | [Floating rate reset 1. If the reset frequency period is intraday, then the Floating rate

frequency period
multiplier-leg 1]

[Floating rate reset
frequency period
multiplier-leg 2]

forroset oecur For

with racot 7
P

[ 3 period s DAL Fioat

is 0.NuA(3:0)
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Data Definition-for-Data Element ValuesPubli Position
lemer Description i i = ReportingMa idati
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
parod-multinliar 1 _lf tha r X3
F Lig §
Data Elements Related to Clearing
Definition-for-Data Element Publl Position
Data Description i i Values ReportingMa ot
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number (from Appendix A to the TR Rules to the Public
Indicator of whether the Indicator of whether the transaction has been cleared, or is intended | Char(1)s=¥= el Y= Y Transaction- M
transactiona derivative has been | to be cleared, by a central counterparty.3' Ghary b a fransactions.
cleared, or is intended to be pet y N= Collateral - NR
cleared, by a clearing agency. = Intont-to-clear for-alpha ransasti <= Intent to clear, for alpha transactions that are planned ion -
6672 CDE Cleared Y 9 agency that-are-pl i b cubmitiad & to be submitted to clearing.¥ Valuation - NR
clearing:
Identifier of the clearing agency | Char{20)ldentifier of the central counterparty (CCP) that cleared the | 1SO-47442LE}code-thatis-included-in NISO 17442 LEI code that is included in the LEI data as N Transaction - C if [Cleared] =
{CCP}that cleared the transaction. sa-bebdataaspublished-sy-the-Glota- published by the Global LEI Foundation (GLEIF, 'Y’, When populated, the
{ransaction. This data element is not applicable if the value of the data element LE} Foundation (GLEIF. www.gleif.org/). value shall match the value
This data element is not “Cleared” is “N” (“No, not centrally cleared”) or “I" (“Intent to clear”). www-gleiforg/)-Char(20) in [Counterparty 1 (reporting
applicable if the value of the counterparty)];
6773 | coe | Cental counterpary (:No-notcontrally cloared’} oF NR if [Cleared] = N6
- “{Intentto-clear)-derivative. Collateral -NR ;
Oif [Cleared] = I
Collateral - NR
Valuation - NR

31 References to “central counterparty” in CDE data element explanations should be read to mean clearing agency or, in Quebec, clearing house.
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Data Definition-for-Data Element ValuesPublic Position
Description i i = ReportingMa idati
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues i . de Available Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
Indicator of whether the clearing | Indicator of whether the clearing member acted as principal for a Char(4)-HOUS=Heuse . = N Transaction C if [Cleared] =
member actedacts as principal house trade or an agent for a customer trade. Ghar(4} +~GHE=Client . = N Y’
for-a-house-trade-or an-agent-for
. . a customer trade.. NRif [Cleared] = ‘N or ‘I
6874 CFTC | Clearing account origin
Collateral - NR
Valuation - NR
Identifierof the-clearing-member | Identifier of the clearing member through which a derivative Char(20), for an LEI codetSO-47442-LE} SO 17442 L El code that is included in the LEI data as N Transaction -
through-which-a derivative transaction was cleared at a central counterparty. de-thatis-included-inthe-LEldata lish he Global LEI Foundation (GLEIF. C if [Cleared] = *Y’;
Wensacioruaseleaedae i www gleif.org/).N NR if [Cleared] = ‘N’ or I
clearing-agency- This data element is applicable to cleared transactions under both
) ) o the agency clearing model and the principal clearing model.® Collateral - NR
This-data-elementis-app + In the case of the principal clearing model, the clearing member is )
to-cleared-transactions-under identified as clearing member and also as a counterparty in both Valuation - NR
bemheﬂgeﬂww transactions resulting from clearing: (i) in the transaction between
and-the-princip Ang-model: | the central counterpal i ; i) i
«In-the case of the principal transaction between the clearing member and the counterparty to
clearing-modelthe-clearing the original alpha transaction.
member and also-asa
counterparyin-bol transactions resulting from clearing. Ghar(20)Under this model. the
WH%GHGH&FBSH“*HW counterparties are the central counterparty and the client.
clearing{i}n-the-transaction This data element is not applicable if the value of the data element
between-the-clearing ] “Cleared” is “N” (“No, not centrally cleared”) or “I” (‘“Intent to clear’).
ageneyldentifier of the clearin
. member through which a
6975 CDE 8:;&?3 member derivative is cleared by a
— clearing agency .-and-the
. i g h, - rvl(ii)inoh
'4—{-19{69“9%1&3{—)»‘ = “Y " g

32 Reporting counterparties should report “clearing swaps” according to the agency clearing model.
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Data Definition-for-Data Element ValuesPublic Position
lemer Description i i = ReportingMa idati
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
The dateDate and time, The date and time, expressed in Coordinated Universal Time YYYY-MM-DDThh:mm:ssZ, based on NAny valid date based on ISO 8601 Date and time format. N Transaction -
expressed in-UTC;using (UTC), the original swap was received by the derivatives clearing UTC Any valid date/time. Cif ([Cleared] =Y’ or
Coordinated Universal Time organization (DCO) for clearing and recorded by the DCO's ([Cleared] = I'and [Action
. ) that the original derivative was system.® MM-DDThh:mm:ssZ-based-on-UFC: type] = ‘TERM’)) and [Event
7076 CETC Qleanng receipt recorded as being received by type] = 'CLRG', else {blank};
- timestamp the clearing agency for clearing NR if [Cleared] = ‘N’
agency's-system., Collateral - NR
Valuation - NR
Identifies the type of clearing The type of clearing exception or exemption that Counterparty 1 has Ne AFFL = Inter-affiliate exemption N Transaction -
exception or exemption that elected or otherwise falls under. + AFFL = Inter-affiliate ption. + OTHR = Other exceptions or exemptions Oif [Cleared] = ‘N’;
Counterparty 1 has elected or » ) NR if [Cleared] =Y’ or /I
otherwise-falls-under.Type of All applicable exceptions and exemptions must be selected. +OTHR = Other exceptions-oF Additional values only relevant to CFTC:
exemption from or exception to exemplions + ENDU = End-user exception Collateral - NR
- : amandatory deearing The values may be repeated as applicable. _Ghar(4) = SVBK = Smal bare oeampt
Clearing exceptions and n + SMBK = Small bank exemption, )
7 CFTC | exemptions - requirement applicable to ~ COOP = Cooperative exemption Valuation - NR
Counterparty 1 Counterparty 1. +NOAL =No-zction Letter
Identifies the type of the clearing exception or exemption that N+ AFFL = Inter-affiliate exemption N Transaction -
Counterparty 2 has elected or otherwise falls under. + AFFL = Inter-affiliate ption-§-50-52 | + OTHR = Other exceptions or exemptions Oif [Cleared] = 'N’;
+OTHR=Otherexceptions-or » NRif [Cleared] = "Y' or ‘I
. " ) tions Additional values only relevant to CFTC:
Type of exemption from or + ENDU = End-user exception Collateral - NR
i ; exception to a mandato The values may be repeated as applicable.Ghar(4) .S =S i
Clearing exceptions and exceplion 1o a mandatory MBK = Small bank exemption .
7278 CFTC | exemptions - clearing requirement applicable + COOP = Cooperative exemption Valuation - NR
- Counterparty 2 to Countemarty 2. ~NOAL = No-action Letter

33 References to “derivatives clearing organization” or “DCO” in CFTC data element explanations should be read to mean clearing agency or, in Quebec, clearing house.
34 Refer to Parts 3 and 5 of NI 94-101 Mandatory Central Counterparty Clearing of Derivatives. However, reporting counterparties may provide clearing exceptions for Data Elements # 77 and 78 that are relevant to CFTC. As a result, reporting counterparties should not need to report
these data elements differently under the TR Rules compared to how they are reported for the CFTC.
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Data Elements Related to Collateral and Margin

Posii
Data Definition-for Data Element Description ValuesPublic Reporting
Element | Source Data Element Name Detailed Explanation of Data ElementFermat FormatValues de Avail gl_a Validations
Number (from Appendix A to the TR Rules) -Disseminated Iiethw; abl'e
o the Public
Indicator of whether athere is an agreement in respect of | Char4)Indicator of whether a collateral agreement (or collateral *UNCL NeUNCL N Transaction
collateral ag 1t (or collateral ag iis)-between agreements) between the counterparties exists PRCY +PRC1 -NR
the counterparties exists-{uncellateralised/partially (uncollateralised/partially collateralised/one-way collateralised/fully *PRC2 *PRC2
i lised/one-way coll lised/fully coll lised). collateralised). This data element is provided for each transaction or *PRCL *PRCL Collateral
CDE:; e each portfolio, depending on whether the collateralisation is OWC1 OWC1 -M
7379 Csa | Collateralisation category each-portiolio-depending-on whetherand the nature of performed at the transaction or portfolio level, and is applicable to QWGC2 «OWC2
the collateralisation-is-performed-at the-transaction-or both cleared and uncleared transactions. OWP1 +OWP1 Valuation
portfolio-level-and-is-applicable to-bothcleared and QWP2 OWP2 -NR
urcleared transactions. FLCL sFLCL
Char(4)
If collateral is reported on a portfolio basis, indicator of If collateral is reported on a portfolio basis, indicator of whether the BooleansFrue Ne True N Transaction
whether the collateral-portfolio includes transastions collateral portfolio includes swap transactions exempt from ~False « False -NR
exemptderivatives exempted or excepted from reporting. | reporting.Beelean
i ini y Collateral
7480 CFTC F’ortfoho containing non-reportable component i
indicator =
Valuation
-NR
Monetary value of the initial margin posted by the Sum-oHnitial | Transaction
reporting counterparty before a haircut is applied. ing cou arty, including a argin that is in transit a marginposted | -NR
WIOR e-oH FRargIR-RatRas-Deenposiea-n) pending seftlement unless inclusion of such margin is not allowed for-alt Collateral -
the-rep uRterp: under the jurisdictional requirements. derivativesin | Cif ([Collateralisation
transit-and-pending-seltiementunless-inciusion-of sch Ifthe collateralisation is performed at portfolio level. the initial thesame | category] ="OWC1' or
mergivsrokelonee bnder e jursdicioal margin posted relafes fo the whole portfolio: if the collateralisafion is positionN | ‘OWP’OWPT or FLCL),
- performed for single transaction, the initial margin posted relates to else {blank} 2
lthe-colt lisation-is-per iatpertfolic-levelth such single transaction. Valuation
initialmarain nactad ralat, to-tho whal rHali if th, I _NR
g L4 g -
11, H i s p =7 dfor ingl 4 i YH-\ SQ |;§ Q@” thngg
in-posted-relates-to-such-single-t The data element refers both to uncleared and centrally cleared
7581 CDE Initial margin posted by the reporting counterparty | Fhis-teferste-the-totateurrentvalue-ofthe-nitiakmargin transactions. For centrally cleared transactions, the data element
oL (mw_haircut) aftar '_'_" 4, f tho hairo it (if ”“ hlol rothaor thon i i i
i - inst liquidi isi central counterparty, i.e.
Tha data gl $ rafore hoth ta ) i} dand 4 IIJ QQmmLtLQd_QL&dIIJlD.QS.
oarod-t tions—For centrally-cleared-transactions; | Ifthe initial margin posted is denominated in more than one
the data element does not include default fund rrency, th mounts are conve in ingle curren
i idi in, n nd r n |
Lrrancy oh, n hy th et Lt ey and
Y ¥ PORIRG Pary

35n the case where collateral agreements(s) exists but no initial margin is exchanged primarily between the counterparties (eg. Because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange/transfer occurs.




Posii
Data Definition-for Data Element Description ValuesPublie Reporting|
Element | Source Data Element Name Detailed Explanation of Data ElementFermat FormatValues de Avail :ll—a Validations
Number (from Appendix A to the TR Rules) e de Avalable
to the Public
Monetary value of the initial margin posted by the Sum-ofinitial | Transaction - NR
reporting counterparty after a haircut is applied. margin posted
Monetary-va asb forall Collateral -
the-soporling-counlorpary including-any-margin-hatisn | nder the jursdictional requirements. desvatiestn | Cif(Collteralsaton
transitand-pending-settlement unless-inclusion-of such | If the collateralisation is performed at portfolio level, the initial thesame | category}="OWC1"or
margie-is-notalowed-under the jurisdiotional margin posted relates to the whole portfolo; i the colateralisation is position | :OWPHLOWPY or FLCL),
i : performed for single transaction, the initial margin posted relates to else {blank}
- -
HHA This refers to the total current value of the initial margin after Valuation - NR
d-orsingle-transactions; the | application of the haircut (if applicable), rather than to its daily
7682 | CDE | [nitel maruin posted by the feporting COUNBIParty | i rofers to he-otab urront valuo-of the-itiakmargin: | The data element refers both to uncleared and cenrally dleared
o (prepost-haircu) its dai transactions. For centrally cleared transactions, the data element
trally does not include default fund contributions, nor collateral posted
tions; against liquidity provisions to the central counterparty, i.e.,
—————————————— committed credit lines.
ntrihutione nar | nactad aaaingt licuidithy W
g L ! &
provisions-to-the-clearing-agency; -6 itted-erodit | currency, those amounts are converted info a single currency
ftha initial mnrgin p tod ic d {in mara than a Ep A gé,é}
V=Y Lrraneoy thaca amaninte or rtad intn o cinal,
oAl I
Lreanoy ohy n hy th, £t Lt s and
o4 o L I L 2
Currency in which the initial margin posted is Currency in which the initial margin posted is denominated. Char(3)6x included-inS0-4247. Currencies included in [SO 4217.N N Transaction - NR
denominated. If the initial margin posted is denominated in more than one Collateral
P currency, this data element reflects one of those currencies into C if [Initial margin posted by
one-currency, this data-element reflects one of those which the reporting counterparty has chosen to convert all the the reporting counterparty
7783 CDE Currency of initial margin posted?” currencies into-which-the reporing counterparty has values of posted initial margins.Ghax3) (post-haircut)] or [Initial
chosen to convert all the values of posted initial margins. margin posted by the
reporting counterparty (pre-
haircut)] is populated, else
{blank}
Valuation - NR
Monetary value of the initial margin collected by the Monetary value of initial margin that has been collected by the Num(25 5)Ary-value-greater than-orequal Any value greater than or equal to zero.N Sum-ofinitial | Transaction - NR
reporting counterparty before a haircut is applied. reporting counterparty, including any margin that is in transit and to-zero: e Collateral
Monetary-value-ofiniialmargin-thathasbeen-collected | pending seftlement unless inclusion of such margin is not allowed collected for
bv-th " unierparty-including-any-marginthatis | under the jurisdictional requirements. aliderivatives | C if ([Collateralisation
in transit and nending satiloment unloss inalusion ot such If the collateralisation is performed at portfolio level, the initial inthesame | category] = OWC2'OWC2' or
Iniial margin collected by the repor margin is not allowed under the jurisdictional margin collected relates to the whole portfoio; i the colateralisation positonty |  OWPZ or'FLL),else
7884 CDE nitial margin collected by the reporting § 1 L L v e & N {blank} =
= counterparty (pestpre-haircut) transaction, the initial margin collected Valuation - NR
1 the-collateralisation-is-performed-at portiolic-levelth relates to such single transaction. aluation -
J L g
Lot Hsaﬁr\n 1:,{ ef d f rcingl transa :. n ’cmg Mm
The data element refers both to uncleared and centrally cleared
after-application-oHthe-haircut(iFapplicable}—ratherthan | does notinclude collateral collected by the central counterparty as

36 In the case where collateral agreements(s) exists but no initial margin is exchanged primarily between the counterparties (e.g., Because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange/transfer occurs.
37 For portfolio with multiple currencies, it must be converted in to a single currency chosen by the reporting counterparty and reported.

38 In the case where collateral agreements(s) exists but no initial margin is exchanged primarily between the counterparties (e.g. because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange /transfer occurs.
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Posii
Data Definition-for Data Element Description ValuesPublie ;
Element | Source Data Element Name ata Element Description Detailed Explanation of Data ElementFermat FormatValues o ReportingMa Validations
Number (from Appendix A to the TR Rules) -Disseminated de Available Ava"abl_e
to the Public
: part of its investment activity.
Fhe-data-el trefors-both-to-uncleared-and-centrally If the initial margin collected is denominated in more than one
et e Lo currency, those amounts are converted into a single currency
the-data-el +dees-notinclude-collateral-collected-by chosen by the reporting counterparty and reported as one total
the-clearing-agency-as-partofits- aetivity: value Num(25.5)
thenita Yag ollected is deno atedv ore-ha
currency chosen by the reporting counterparty and
reported as-one total value.
Monetary value of the initial margin collected by the Monetary value of initial margin that has been collected by the Sum-ofnitial | Transaction - NR
reporting counterparty after a haircut is applied. reporting counterparty, including any margin that is in transit and e
Menetarrvalue-oHnitiabmarginthathas-been-collected pending settlement unless inclusion of such margin is not allowed collested-for | Collateral
by-the-feperting-counterparty-including-any-marginthatie | under the jurisdictional requirements, allderivatives | Cif ([Collateralisation
ing sotloment urloss-nelusion ofsush | I he colateralisafon i performed at portoo level,he infal inthesame | categon] = OWG20WCZ or
margins-notallowed-urderthejurisdictional i o; i i position.N "OWP2 or 'FLCL’), else
is performed for single transaction, the initial margin collected {blank} 22
l-the-collateralisation-is-perk d-at-portioliolevel-th relates to such single transaction.
initiak-margin-collected-relates-to-the-whole-portfolioitthe | This refers to the fotal current value of the initial margin after Valuation - NR
it ; " Hateralisation-is-performed-for single-transactions th application of the haircut (if applicable)., rather than to its daily
Initial margin collected by the reporting r = i
789 CDE counterparty (prepost-haircut) Thisreforsto-the-totalcurrentyvalye-of-the-initial mmg:ny. %WM
leared-and-centrally incl |lateral coll he central counterparty as
leared-H tions—Forcentrally-cleared- tions: part of its investment activity.
i the-initialmargin-collestod-is¢ inatad in maora than chosen by the reporting counterparty and reported as one total
=y 4 irron, ",Y thaco amauntc ar rtad intn o ingl %& m‘ 25,5}
nnnyk nk,“ﬂ r*'u L ‘FAJaNJ
Currency in which the initial margin collected is Currency in which the initial margin collected is denominated. Char(3)6x included-in1S0-4247. Currencies included in ISO 4217.N N Transaction - NR
denominated. If the initial margin collected is denominated in more than one Collateral
P currency, this data element reflects one of those currencies into C if [Initial margin collected
B which the reporting counterparty has chosen to convert all the by the reporting counterparty
8086 CDE Currency of initial margin collected currencies into-which-the reporing counterparty has values of collected initial margins.Ghar(3) (post-haircut)] or [Initial
skoseplo-cenveralHhevansseleollasieeipia margin collected by the
margins. reporting counterparty (pre-
haircut)] is populated, else
{blank}
Valuation - NR

39 In the case where collateral agreements(s) exists but no initial margin is exchanged primarily between the counterparties (e.g. because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange /transfer occurs.
0 For portfolio with multiple currencies, it must be converted into a single currency chosen by the reporting counterparty and reported.
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Posii
Data Definition-for Data Element Description ValuesPublie N
Element | Source Data Element Name esenEion Detailed Explanation of Data ElementFermat FormatValues - I:epﬁggvll_a Validations
Number (from Appendix A to the TR Rules) Disseminated de Avalabe
to the Public
Monetary value of the variation margin posted by the — Transaction - NR
reporting counterparty +including-the-cash-settied-one); variation
and-including-any margin-thatisin-transitanc-pending margin-poested | Collateral
ttemenibefore a ~Contingentvariationmarginis-not | such marginis not allowed under the jurisdictional requirements. foral | Cif (Collateralisation
Conti e — p derivativesin | category] ='PRC1' or’
e eallntaralicntion e mardarennd ot aastfalio Lol b Ifthe collateralisation is performed at portfolio level. the variation thesame | PRCL’or OWC1' or
19 cotaroralisatomiepenormec aportipio Ve e | margin posted relates to the whole portfoli: ifthe collateralisation is position:N , R
variation margif postec-feralos 10 the Whole-poriolo; performed for single transaction, the variation margin posted relates OWP1’ or CZ!VPZ or'FLCL
e AP gre-ire " | to such single transaction. else {blank
Variation margin posted by the reporting the-variation-margin-posted-relates-to such-single This data element refers to the total current value of the variation )
8487 CDE counterparty (pestpre-haircut)! transaction: i i i iai i Valuation - NR
B e S
variation margin after application of the haircut (if
licable) cumulated-since the first rti of posted
PF o T ot o TTo puitiiTyg v pootod
1ot :1. for-th p rtfolio-/ tion—is aQQ“ed
¢ - . ) . )
B e
B T e e et
reported-as-one-total value.
Monetary value of the variation margin posted by the Monetary value of the variation margin posted by the reporting e Transaction - NR
reporting counterparty after a haircut is applied Menetart | counterparty (including the cash-settled one), and including any variation Collateral
e iation-marginpested-by-the+eperting margin that is in transit and pending settlement unless inclusion of marginpested | Cif ([Collateralisation
unterparty (including the cash-settled one). and such margin is not allowed under the jurisdictional requirements, forall category] ='PRC1" or’
i i s Contingent variation margin is not included derivativesin | PRCL’ or ‘OWC1’ or
1, h mar nat allawad ‘he_same
o o urscicional seqaromonts, It he collateralisafion i performed at portoli level, the variation posiionl | OWP or OWP2 or FLCL),
Contingent variation-margindis fotincluded margin posted relafes fo the whole portfolio. if the colateralisafion is T | else {blank}
I the. eollateralisation : o ot nortfoliolovel_the ingle fransaction, the variation margin posted relates Valuation - NR
8288 cpE | Variation margin posted by the reporting jation-margin-posted-relates-to-the-whole-portiolio:if fo such single ransaction.
- counterparty (prepost-haircut) the-collateralisation-is-performed-for-single-transactions; | This data element refers to the total current value of the variation
the-variation-margin-posted-relates-to-such-single margin after application of the haircut (if applicable), cumulated
transaction: since the first reporting of posted variation margins for the portfolio
Thic dat: ! t rafarc ta tha tatal aureant yaliy f th, N
4+ Mrg‘(\' rmlatad oing tha firct I‘AU f
iati gins-posted-for-the-portfolio/t i If the variation margin posted is denominated in more than one
M-the-varation-margin-posted-s inated-n-more currency, those amounts are converted into a single currency
than-one-currency. th mounts-ar ried-into-a chosen by the counterparty 1 and reported as one total
sinal Lrranoy chacon hy thy =i e rhy ond Va|ue'
& ¥ ¥ poriRg pary value

“ This data element must be reported daily regardless of whether there is a change in the value since the last reporting.

42 |n the case where collateral agreements(s) exists but no variation margin is exchanged primarily between the counterparties (e.g. because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange/transfer occurs.
4 In the case where collateral agreements(s) exists but no variation margin is exchanged primarily between the counterparties (e.g. because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange/transfer occurs.
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Posii
Data Definition-for Data Element Description ValuesPublie ;
Element | Source Data Element Name ata Element Description Detailed Explanation of Data ElementFermat FormatValues o R"P"m."gm Validations
Number (from Appendis A to the TR Rules; Disseminated td—etﬁvillat?ll‘e
o the Public
Currency in which the variation margin posted is Char(3)Currency in which the variation margin posted is N Transaction - NR
denominated. denominated.
fati If the variation margin posted is denominated in more than one Collateral
s currency, this data element reflects one of those currencies into C if [Variation margin posted
8389 CDE | Currency of variation margin posted ¢ ies-into-which-the-reporting-counterparty-has which the reporting counterparty has chosen to convert all the by the reporting counterparty
chosen to convert all the values of posted variation values of posted variation margins. (pre- haircut)] is populated,
margins. else {blank}
Valuation - NR
Monetary value of the variation margin collected by the Monetary value of the variation margin collected by the reporting Surre’ Transaction - NR
reporting counterparty +{including-the-cash-settied-one); | counterparty (including the cash-settled one), and including any variation
and including any margin thatis in fransit and pending margin that is in transit and pending settlement unless inclusion of margin Collateral
settlement-Contingent variation-margin-is-notincludedH | such margin is not allowed under the jurisdictional requirements. collectedfor | Cif ([Collateralisation
the collateralisation is performed at portfolio level, the all-derivatives | category] = PRC2’ or PRCL’
variation-margin-collected-relates-to-the-whele-pertfelie;if | Contingent variation margin is not included. inthesame | or'OWC2 or OWP1’ or
B [ e e If the collateralisation is performed at portfolio level, the variation position:N OWP2' or'FLCL'), else
the variation margin-colecied relates to-such-single margin collected relates to the whole portfolio; if the collateralisation {blank} 45
o . . fransaction- is performed for single transaction, the variation margin collected
8490 CDE Variation margin collecteq by the reporting . - relates to such single transaction. Valuation - NR
- counterparty (pestpre-haircut) This refers to the total current value of the variation -
: e before ahaifcut | This refers to the total curent value of the variation margin,
B e e i cumulated since the first reporting of collected variation margins for
‘ ‘ fol n
is applied. If the variation margin collected is denominated in more than one
If the variation-marain-collected.is.d inated-in-mor currency, those amounts are converted into a single currency
than@neeu#eney—n(heseﬁmumsareeenvene@mtea chosen by the reporting counterparty and reported as one total
WMW}&G@WWM value Nur(25:5)
reported-as-one-total value.
Monetary value of the variation margin collected by the ary valu 3riati i t ing Surm-of Transaction - NR
reporting counterparty after a haircut is applied Menetary | counterparty (including the cash-settled one), and including any variation
alue-of-the-variation-margin-collected-by-the-reperting margin that s in transit and pending seftlement unless inclusion of margin Collateral
wnlorparty-(ioluding-he-cask-sotiod-ono}-end such margin s not allowed under the iurisdictional requirements. lectecfor | Cif ([Collateralsation
gh st Contingent variation margin is not included. If the collateralisation is altderivatives | category] = PRC2’ or PRCL’
i lon-ofsuch-mar notallowed | performed at portfolio level, the variation margin collected relates to inthe-same or ‘OWC2 or OWP1’ or
underthe-jurisdictionalrequi ts- the whole portfolio; if the collateralisation is performed for single position:N OWP2' or'FLCL’), else
- . . Gontingentvariation-margins-netbincluded: transaction, the variation margin collected relates to such single {blank} 4
8501 CDE Variation margin collecteq by the reporting 1 the-col " \is-performed-at portfolic level, the transaction.
counterparty (prepost-haircut) variation margin-collected relates to the whole-portfolio: if Valuation - NR
tha call Leating ic nar, A far cinala b " This refers to the total current value of the variation margin collected
tha i et relata fo ek il after application of the haircut (if applicable), cumulated since the
7 first reporting of collected variation margins for the portfolio
Thic roforstothe fotalcurent valuo-of th i [transaction.
marain cumulatad oineo tha firot i f callaoctad o N N . N
AN d Ifthe variation margin collected is denominated in more than one
o 9";”";“ o L currency, those amounts are converted into a single currency
If the variation-margin is-denominated-in-mer
D e e e e

# This data element must be reported daily regardless of whether there is a change in the value since the last reporting.

4 In the case where collateral agreements(s) exists but no variation margin is exchanged primarily between the counterparties (e.g. because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange/transfer occurs.

%6 In the case where collateral agreements(s) exists but no variation margin is exchanged primarily between the counterparties (e.g. because the exposure doesn’t meet the negotiated threshold) for a given portfolio, report zero until such time an exchange/transfer occurs.




Posit
Data Definition-for Data Element Description ValuesPublic Reporting
Element | Source Data Element Name Detailed Explanation of Data ElementFermat FormatValues de Avail gl_a Validations
Number (from Appendix A to the TR Rules) -Disseminated de Available
to the Public
single-currency-chesen-by-the-reperting-counterparty-and | chosen by the counterparty 1 and reported as one total
reported as one total value. value Numi25:5)
Currency in which the variation margin collected is Currency in which the variation margin collected is denominated. Char(3)6 included-in-1SO-4217 Currencies included in ISO 4217.N N Transaction - NR
denominated. -
If the variation margin collected is denominated in more If the variation margin collected is denominated in more than one Collateral
» ) than-one-currency;this-data-elementreflects-one-ofthese | currency, this data element reflects one of those currencies into C if [Variation margin
8692 CDE | Curency of variation margin collected currencies-into-which-the-reporting-counterparty-has which the reporting counterparty has chosen to convert all the collected by the reporting
B e values of collected variation margins.Gha3} counterparty (pre- haircut)] is
margins. populated, else {blank}
Valuation - NR
If collateral is reported on a portfolio basis, a unique code | If collateral is reported on a portfolio basis, a unique code assigned | Varchar(52)Frueifcollateralised-opa NUp to 52 alphanumeric characters*’ N Transaction — O
assigned by the reporting counterparty to-the-pertfolio by the reporting counterparty to the portfolio that tracks the portfolio basis
that trasksidentifies the aggregate-variation margin aggregate variation margin related to a set of open transactions. R e Collateral
related to a-setofthe open transactions-This-data This data element is not applicable if the collateralisation was -M
Variation margin collateral portfolio code lement is-not-applicable if the collateralisation was performed on a transaction level basis, or if there is no collateral
8793 CFTC 9 P . agreement, or if no collateral is posted or received. Valuation
M lag t-or-if-no-coll lis-posted-or The portfolio code is required for both collateral reporting and -M
received: that are included in the portfolio. valuation reporting in order to link the 2 data sets.Beelean
T fol . . .
If collateral is reported on a portfolio basis, a unique code | If collateral is reported on a portfolio basis, a unique code assigned | Varchar(52)Up-to-62-alphanumeric NUp to 52 alphanumeric characters*® N Transaction — O
assigned by the reporting counterparty te-the-pertfelio by the reporting counterparty to the portfolio that tracks the charaeers
initi i Collateral
swap-transaetions-that identifies the initial margin related -
- ) . to the open transactions that are included in the portfolio.
- CFTC Initial margin collateral portfolio code This-data-slomentis-Rotapplicable i the-soatoralisal Valuation
- wagc = {aon ot 4 laval }vxvi;vY e if thoro ic - M
no-collaterakag t-ori-no-collaterakis-pested-or g de is ( -
rocoivec valuation reporting in order to link the 2 data sets Varehar52)
Ih, eHall da-ic raauirad far hath 1l | rti
P S (4 &)
nd valuatinn = in ardar o linle tha 9 dat. X7
L &) i
Excass collateral-posied by the counterparty Monelary-value—ol any-additional-collateral-posted-by Num{25:5) Any-value grealer than-or equalto zero N NR
of the excess collateral before application of the haircut
Mm}—%m%—m@hﬁﬂg&. i T i i g
89

47 If collateralization was performed on a transaction level basis, “TRANSACTIONLEVEL” is accepted. “NOTAPPLICABLE” is accepted if (i) collateralization was performed on a portfolio basis and there is no VM portfolio code, or (ii) it is a submission from a DCO.
“8 If collateralization was performed on a transaction level basis, “TRANSACTIONLEVEL” is accepted. “NOTAPPLICABLE” is accepted if (i) collateralization was performed on a portfolio basis and there is no IM portfolio code, or (ii) it is a submission from a DCO.
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Data Elements Related to Actions and Events

Data Deﬁmhowfer_l)a_ta Element ValuesPublic 995"'9". Va
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues i . de Avail ag@ Validations
Number from Appendix A to the TR Rules, Disseminated to the Public
Date-and time of occurrence | YYYY-MM-DDThh:mm:ssZ based-on UTCIf theDate and time ime-YYYY-MM- ¥Any valid date/time based on ISO 8601 Date and time Y Fransaction—M;
ofthe-eventasdeterminedby | elementis-notavailable-for-of occurrence of the eventdifesycle; DDThh:mm:ssZ, based on UTC.% format. TFhe-value-shalt-be
a service —provider. In the case of rep: ions-with-reduced-aceuracy —ISO-8604 ‘he'va‘lue'm.
) allowsa modification agreed for a future date, this data element [Execution
In—the—case—of-a—clearing | should reflect the date, the complete-representation-to-be imestamp]
event—date—and-time-when | omitted:modification occurs (becomes effective) and not when it Soliatera
the—(fngmﬁl—%{:ﬂva&tve—‘;s was negotiated, Yaluatio
F Sy e —Cieaning In the emission-starting-fromcase of a correction, this data Transaction - M
9395 GETCC Event timestam agency(CA) fer-o ea’ g-and element should reflect the extreme-right-hand-side-{indate and
= DE P ecorded by the CA's S.J’Ste. time as of when the erderfromcorrection is applicable. The value shall be equal to
data clement. | In the leasttocase of a clearing event, this data element should or later than the value in
" | reflect the mest significant)-recorded date and time when the [Execution timestamp]
The—time—clement_is—as alpha transaction is accepted by the central counterparty (CCP)
specific—as—technologica for clearing.
practicable-Date and time of In the case of collateral update, the date and time for which the Collateral - M
occurrence of an_ event information contained in the report is provided.
Valuation - NR
Indicator of whether the reportis | Indication whether the report is done at trade or position level. Char(4)TFSN-=Trade . = N Transaction — M
in respect of a derivative ora Position level report can be used as a supplement to trade level ~PSTN-=Pesitien . =
position tadieat hetherth reporting to report post trade events and if individual trades have Collateral - NR
reportis-done-at-trade-or been replaced by the position.Chax4) Valuation - NR
ESMA pesitiondevel—Position-level
report can be used only as a
9496 CDE Level
Suppieme Ho-rade eve
eporting-{o feport pos t.tade
ovenis 3 de_y dividual
Unique identifier to link Unique identifier to link transactions entering into and resulting from | Varchar(52)}80-+7442-LE+cede-of-the 1SO 17442 L El code of the entity assigning the event N Transaction C if [Event type]
derivative t tions-resuiting | an event, which may be, but is not limited to, compression or other ntity-assigning-th ntidentifi identifier followed by a unique identifier up to 32 ='COMP’ or ‘CREV/, else
Fepar-evanbmarhe s post trade risk reduction exercises, credit event, etc. The unique Howed-by-a-uni Hierup characters. {blank}
notimited-to-compression,and | identifier may be assigned by the reporting counterparty or a service | eharascters: N
CETEC credit-oventThe-unigue provider or CCP providing the service®. Vareha#(52) Collateral - NR
9597 DE Event identifier ademmepmay—be ) Valuation - NR
- assigned by the reporting
cechlemark-era-sapice
provider:Unique identifier that
links derivatives relating to an
event.

4% Both the date and time portion are required to be reported. The time element is as specific as technologically practicable. If the time portion is not available, report “00:00:00” for the time portion.

50 The identifier which relates to the same event should be unique per event.
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Posit

ReportingMa

de Available
to the Public

Validations

9698

CFTCC
DE

EventAction typest

a-new 4 to i"“"ﬁﬁ, the
transferor/iransieree-and

c orRisk Redustion

setof existing-t
&)

s)-These
p

FansactHon(s)—n ¥

Char{4)Type of action taken on the transaction or type of end-of-day

reporting. See Appendix 3.8 for a description of the allowable

values.

-+ UPDT=UpgradeChar(4

+ CORR = Correct

+ EROR = Error

+ REVI = Revive

+ TERM = Terminate

+ PRTO = Transfer out

+ VALU = Valuation

+ MARU = Collateral/ Margin Update
+ POSC = Position Component

Y

Transaction CM- M, for valid
Action type and Event type-,

see Appendix 3.5

Collateral - NRM, must equal

‘MARU'

Valuation - NRM, must equal

VALY

51 Only one Action type value is allowed per submission. Multiple Action type values should not be submitted in one transaction report. For example, if a data element needs to be corrected on a previously submitted transaction that is getting terminated, the Correct (CORR) value should
be submitted as a separate submission prior to the submission of the Terminate (TERM) transaction.

52



Data
Element
Number

Source

Data Element Name

Definition-for Data Element
Description

from Appendix A to the TR Rules,

Detailed Explanation of Data ElementFermat

Posit

ReportingMa

de Available
to the Public

Validations

B e
and the seller and thereby
ensuring the performance of

E: The h:v which

their righfc ified-in

reporting-requirements-Indicator
of the type of action or reporting
relating to the derivative or
position.
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Posit

Data Definition-for-Data Element V. Publi s
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues o m&w_: Validations
Number from Appendix A to the TR Rules) -Dissaminated to the Public

Type of action-taken-on the Char{4)Explanation or reason for the action being taken on the Char(4)s NEWT=New ¥+ TRAD = Trade Y Transaction -~MC, for valid
derivative-transaction-ortype-of | transaction. See Appendix 3.7 for a description of the allowable +1ODE=Modify + NOVA = Novation/Step-in Action type and Event type-,
end-cf-day-reperiing: values. +CORR = Correct + COMP = Post trade risk reduction exercise see Appendix 3.5
Actions may include, but are not +EROR = Error + ETRM = Early termination

irited-to-Rew,-modify; : +~TERM-=Terminate + CLRG = Clearing Collateral - M must-equal
arelernaie—rauiielansier ~PREC=20r0u + EXER = Exercise MARUNR
out-valualon,and-collateral <VALU=Valualion + ALOC = Allocation Valuation - M, rust equa
New—AnaeuemhaHepensa e ] +CLAL= Clearing & Allocation VALUNR '

e derivalive iransaction- | - + CREV = Credit Event
applies-to-the first message OSC-=Position-Component + PTNG = Transfer
relating to a new UTL + INCP = Inclusion in position
Modify: An action that modifies + CORP = Corporate event
the state of & previously + UPDT = Update
creditevent}or changes-a-term

: :

Ora previous.y submitied

ansacto das_lﬁa anewsy
e e

” ssing .
(eﬂ—pest—ﬁﬂee—dewa&ww o i i o
. onof
erroneous data of a previously
9199 | S0FC | ActonEvent type submitied-transaction.

of a-wrongly submitted entre
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Data Definition-for-Data Element ValuesPublic Position
lemer Description i i = ReportingMa idati
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues . . de Available Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
be no corresponding Event type.
e
report on the same day.
Indicator of the type of lifecycle
event or reason for the action
referred to in Data Element
Number 98.
Indicator of whether an Indicator of whether the modification of the transaction reflects Boolean Ne True Y Transaction
amendment to the medification newly agreed upon term(s) from the previously negotiated terms. — + False C if [Action type] = ‘MODI’,
ofthe-swap-transactionreflests | Beelean = else {blank}
- Rewly-agreed-upon-term(s)-from Collateral - NR
98100 CFTC | Amendment indicator i i ) Valuation - NR
derivative relates to an event.
Data Elements Related to Valuation
Data Definition-for Data Element P Posii
lemer Description ; ; Ldles ReportingMa -
Element | Source Data Element Name BDescription Detailed Explanation of Data ElementFermat FormatValues . . de Available Validations
Number (from Appendix A to the TR Rules Disseminated to the Public
Current-value-of the-outstanding | Current value of the outstanding contract without applying any Num(25,5)Any-rurmerical-valde: Any numerical value.N Sum of Fransaction
coalract: valuation adjustments (some examples include XVA adjustment valuation NR
Valuation amount is expressed such as CVA, DVA, efc). amounts-for Collateral
as-the-exiteostofthe-contracter | Valuation amount is expressed as the exit cost of the contract or sl He
mponents-of the-contracte; | components of the contract, i.e. i i inthe position Valuation
99101 CDE | Valuation amount: sell the contract (in the market in an orderly transaction at the orvaluation-of | M
valuation date) MNumé25:5) e Transaction - NR
{ itselfif itis
erdery-transactionatthe evaluated-asa | Collateral - NR
slementN | Valuation - M

52 Valuation amount must be reported daily regardless of whether there is a change in the value since the last reporting.
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Element Number 101 was

determined }ferexample-a

B
intima that h ot

eurrent:

representation to be omitted, the

omission starting from the extreme right-
hand side (in the order from the least to

the most significant).

Data Definition-for Data Element V. Public ¢

Element | Source Data Element Name Description Detailed Explanation of Data ElementFesmat FormatValues ] ) de Availaglivll_: Validations
Number from Appendix A to the TR Rules| Disseminated to the Public

Currency in which the valuation | Currency in which the valuation amount is denominated.Cha#3) N Transaction

amount is denominated. -NR

. Collateral
400102 CDE | Valuation currency -NR
Valuation

Source and method used to Source and method used for the valuation of the transaction by the | «MTMA-=Mark-to-market Ne MTMA = Mark-to-market N Transaction - NR

value the derivative. I( in; nter, . = MTMO = Mark-to-model + MTMO = Mark-to-model

Source-and-method-used-forhe | If at least one valuation input s used thats classified as mark-o- | +CCPV-=Clearing ageney’s valuation |+ CCPV = Clearing agency's valuation Collateral - NR

— . o o o . Valuation - M, when
C ) ) (Classification-of valuation-inputsar Classification of valuation inputs are provided in Appendix populated with ‘CCPV’,

fatleast It only inputs are used that are classified as markcto-market in provided-n-Appendix-3.3) Char(1) 33) [Cleared] must be 'Y
104103 CDE | Valuation method to-modeHn-Appendix-3-3-then market.Char(1)

tha whal, luation i . ifiad

fanly innut: re |l| d that ar

Y L
. fiad mark to_markat in
luatinn ic ifind ac marle

to-market:

Date-and time-of the ast Date and time of the last valuation marked to market, provided by NAny valid date/time based on ISO 8601 Date and time N Transaction - NR

valuation-marked-to-market; the central counterparty (CCP)33 or calculated using the current or Date-and-timeformat.YYYY-MM- format.

provided by-the-clearing-agency | last available market price of the inputs. If for example a currency DDThh:mm:ssZ, based on UTC[. If the Collateral - NR

{CCPyorcaleuaied using-the | exchange rate s the basis for a Uransaction's valuation, thenthe | fime element is not required ina Valuation - M

i aluation timesta in ti at exchange ra particular jurisdiction, time may be
- was current YYYY-MM-DBThh:mm:ssZ-based-on UTCHHthe-time | dropped given that — in the case of

Date and time that the value of element is not required in a particular jurisdiction, time may be representations with reduced accuracy —

102104 CDE Valuation timestamp the derivative referred to in Data | dropped-given-that—in-the-case-of representations-with-reduced 1SO 8601 allows the complete

3 Reported by the clearing agency for cleared derivatives and by the derivatives dealer for uncleared derivatives.
4 The timestamp portion is not required to be represented for Valuation timestamp. The format must be reported as YYYY-MM-DD.




Data Definitionfor Data Element ValuesPublic Position e
Element | Source Data Element Name Description Detailed Explanation of Data ElementFesmat FormatValues ) ) de Availagkﬁ Validations
Number from Appendix A to the TR Rules| Disseminated to the Public
Next floati f The-nearestNext date inthe YYYY-MM-BB-The nearest date in the future that the floating NAny valid date based on ISO 8601 Date and time format. N Transaction - NR
ext doatlng reterence future-thaton which the floating reference resets on. Collateral - NR
raset date reference resets-on.will reset. Valuation - C-if {Last floating
Next floating reference reference-valueHis
103105 | CFTC | oot date - Leg 1 populated-else-{blank}O
Next floating reference
reset date —Leg 2
Last floati P’ i Num{++10)The most recent sampling of the value of the floating Positive and negative values expressed NPositive and negative values expressed as decimal (e.g. N Transaction - NR
ast floating reference valueValue of the floating reference for the purposes of determining cash flow. Ties to Last i .9, 0. i 0.0257 instead of 2.57%
value reference for the-purpeses-of floating reference reset date data element. 2.57%)Num(11,10 Collateral - NR
Last floating reference determining-cash-flow-—Ties-to
104106 | CFTC Elalue-Leg 1? Last floating-reference-feset-on Valuation - G
the date data-elementreferred to UPL{Underlier IDHs
[Last floating reference in Data Element Number 107. populateds-else-{blank}Q
value-Leg 2]
Last floati ’ TheMost recent date of the mest | YYYY-MM-BBThe date of the most recent sampling of the floating YYYY-MM-DDAry-valid-date- NAny valid date based on ISO 8601 Date and time format. N Transaction - NR
ast :atmg relerence recent sampling-of the floating reference for the purposes of determining cash flow. Ties to Last
reset date reference for the purposes of floating reference value data element. Collateral - NR
[Last floating reference | determining-cash-flow-Ties-to ! ) )
105107 | CFTC | oset date-Leg 1] Valuation - Gif {Last fioating
data-elementreset. reference valuelis
[Last floating reference populated;-else-{blank}0
reset date-Leg 2]
The-ratioRatio of the change in The ratio of the change in the price of an OTC derivative transaction | Num(25,5)Any-value-between-nregative NAny value N Transaction - NR
the price of an-OFCthe to the change in the price of the underlier Nus25:5) sre-and-ane:
derivative transaction-to the Collateral - NR
change in the price of the
106108 CDE | Deltas et i Valuation - C if
transaction is reported or when UPL[Instrument type] =
a-change-in-the-netional-amount ‘Option’, else {blank}
is-reperted-underlying interest of
the derivative.

% Delta must be reported daily regardless of whether there is a change in the value since the last reporting.
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Data Elements Related to Packages

Data
Element
Number

Source

Data Element Name

Definition-for Data Element
Description

from Appendix A to the TR Rules,

Detailed Explanation of Data ElementFermat

Bosit
ReportingMa
de Available
to the Public

Validations

467109

CFTCC

Package
identifierindicator

7 -
bylndicator of whether the

reporling-counterparly) in-order
to-connect

«twoderivative is a component
of a package if

(a) 2 or more
transactionsderivatives that are
reported separately by the
reporting counterparty;-but-that
are

AegodeledHogethaaste
productofentered into under a

single econermic-agreement-
+two, or

(b) 2 or more reports
pertainingrelate to the same
Wansaciorukenaver

requirement does not allow the
transaetion-toderivative and the
derivative cannot be reported
withusing a single report to-TRs:

P e
itbecomes-availableas a result
of the reporting requirements of
one or more jurisdictions of
Canada or one or more foreign

Indicator of whether the swap transaction is part of a package
transaction. Marehar400}

Ne True
« False

Y

Transaction - C-f{Package
o = Troe.
{olank}-M

Collateral - NR

Valuation - NR
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Definition for Data Element ) Position
Data Description i i ValuesPublie ReportingMa dati
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number (from Appendix A to the TR Rules, to the Public
Identifier of the package referred —— = Varchar(100)s Any-value i Package NUp to 100 alphanumeric characters.5 N Transaction -
to in Data Element Number 109. | «Num{++10)-if Package-t tion pri tation-=-3|dentifier transaction price notation =1 _Cif[Package indicator] =
| . (determined by the reporting counterparty) in order to connect +Any value expressed as decimal {e.g., ‘True’
9—9257—m5(ead—9f—2—57—@—6f—pa€kage. j o Y y i 0 ] .
« two or more transactions that are reported separately by the ransaction-price-otation-=3 populated, else {blank}
reporting counterparty, but that are negotiated together as the Collateral - NR
product of a single economic agreement. ollateral -
Valuation - NR
« two or more reports pertaining to the same transaction whenever
jurisdictional reporting requirement does not allow the transaction to
i be reported with a single report to trade repositories.
108110 CDE Papkgge t;ansaeﬂen single ade repositories.
priceidentifiers®
A package’” may include reportable and non-reportable
transactions.
This data element is not applicable
« if no package is involved, or
« to allocations
Where the package identifier is not known when a new transaction
is reported, the package identifier is updated as it becomes
available.
Gurrency in which the Package Currencies included in 1SO 4217. Ne Any value, if Package transaction price notation = 1 N Transaction -
transaction price is Num(18,13), if Package transaction price | *Any value expressed as decimal (e.g., 0.0257 instead of C if [Package indicator] =
denominated. notation = 1 2.57%), if Package transaction price notation = 3 ‘True’ and [Package
This-data-elementis-not + Num(11,10), if Package transaction transaction price-netation}=
! e pri tation = 3 “4'spread] is_not populated
Package transaction o rice no ,
111 - *no-package is-invelved, or
409111 CDE price olved; else {blank}
netation-=-3Price of the package Collateral - NR
referred to in Data Element Char(3) )
Number 109. The Package transaction price may not be known when a new Valuation - NR
transaction is reported but may be updated later

%6 To report a collar, this field should be populated to link the cap and floor legs. To report a straddle, this field should be populated to link the payer swaption and receiver swaption legs.

57 In addition, a “package transaction” also includes a transaction involving two or more instruments: (1) that is executed between two or more counterparties; (2) that is priced or quoted as one economic transaction with simultaneous or near simultaneous execution of all components;

(3) where the execution of each component is contingent upon the execution of all other components; (4) where each component is assigned a Unique Swap Identifier (USI) or Unique Transaction Identifier (UTI); and (5) each component is reported separately.

%8 “UNKNOWN” is accepted when the value is not available.

%9 Default value with all 9’s, for any of the allowable formats, is accepted when the value is unknown. When [Package transaction price notation] = ‘1’ use “99999.9999999999999” (18 numerical characters including 13 decimal places). When [Package transaction price notation] = ‘3’ use
9.9999999999” (11 numerical characters including 10 decimal places).
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Data Definition-for-Data Element ValuesPublic Position
Elemet Description i i = ReportingMa idati
ement | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number (from Appendix A to the TR Rules; Disseminated to the Public
Currency in which the package «Num{18,43)-ifCurrency in which the Package transaction spread Char(3)=Any-valueif Package Currencies included in IS0 4217.N N Transaction -
transaction price is notation==4 ion-spread-notation=-1 C if [Package indicator}-=
denominated. «Num{+4,40)ifprice is denominated. +Any value expressed as decimal (eg “True and{Package
_Fraded-price-ofthe-entire This data element is not applicable if: 0.0257 instead of 2.57%), Package transaction pricels-not
packag perted +no package is involved, or spread-price notation=3 popuated notation] = '1',
+ Package transaction spread notation=3 + Any integer value expressed in basis else {blank}
«Num(5)-ifis used, or points (eg 257 instead of 2.57%), if
+ Package transaction spreadprice notation = 43 Package transaction-spread notation =4 Collateral - NR
Valuation - NR
Package transaction
oz CDE spreadprice currency
v pt b ko b o s
T
4 4 H rtod hut may
Ld T
be-updated-later.
Curreney-in-whichPrice of the Traded price of the entire package in which the reported derivative + Num(18,13), if Package transaction Ne Any value, if Package transaction spread notation = 1 N Transaction -
: i fransaction is a component of a package transaction. spread notation = 1 + Any value expressed as decimal (e.q. 0.0257 instead of C if [Package indicator] =
d inated—This-data-el t | Package transaction price when the price of the package is + Num(11.10), if Package transaction 2.57%), Package spread price notation = 3 True’ and [Package
is notapplicable if expressed as a spread, difference between two reference prices. spread notation = 3 + Any integer value expressed in basis points (e.q. 257 transaction price-netation}=
. This data element is not applicable if + Num(5), if Package transaction spread instead of 2.57%), if Package transaction spread notation “47is not populated, else
w113 | cpe | Package ransaction +no-package is-involved or +no package is involved, or notation = 4Gurensiesineluded-rISO =4 {blank}
— spread-eufrency +Package transaction price is used
used;of Spread and related data elements of the transactions (spread Collateral - NR
: , P [
isreferred to in Data Element reported when available Valuation - NR
109, expressed as percentage 3 ; ad
or-basis-pointsa spread. meantion is renorted hit

% Default value with all 9’s, for any of the allowable formats, is accepted when the value is unknown. When [Package transaction price notation] = ‘1’ use “99999.9999999999999” (18 numerical characters including 13 decimal places). When [Package transaction price notation] = ‘3’ use
9.9999999999” (11 numerical characters including 10 decimal places). When [Package transaction spread notation] = ‘4’ use “99999” (5 numerical characters with no decimal places).
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Posit

identifiers!

Dat: Definition-for-Data Element ;
Data S ValuesPublic Ma
Element | Source Data Element Name Description Detailed Explanation of Data ElementFesmat FormatValues ) ) de Available Validations
Number from Appendix A to the TR Rules, -Dissaminated m
ManrerCurrency in which the Currency in which the Package transaction spread is denominated. | Char(3)=4—=Menretarrameunt Currencies included in ISO 4217 Currency codes.N N Transaction -
Packagepackage transaction This data element is not applicable if Char{+) +3-=Deeimal C if [Package transaction
spread is expressed- o packade is involved. o +4=Basispeints spread}is-populatedprice
i This-data-elementis-not “NO package IS involved, or notation] = ‘1', else {blank
H2114 CDE Packe:jge trar]sacnon applicable if +Package transaction price is used, or Collateral - NR { !
spread Retatiencurrency +no-package is involved. or +Package transaction spread is expressed as decimal or basis Valuation - NR
o orica i points
wsed-denominated.
Manner in which the Char{HManner in which the Package transaction spread is Char(1)s4=Menetarr-ameunt + 1 = Monetary amount N Transaction -
package transaction expressed. = +3 =Decima if [Package transaction
Packagepackage t fi d +3-=Decimal Decimal C if [Package f i
pricespread is expressed. This data element is not applicable if +4 = Basis pointsN pricespread] is populated,
Package transaction This-data-elementis-not + no package is involved, or else {blank}
3115 CDE : " i i i i ice i
RS spread notation applicableHro-package-is + Package transaction price is used.
priee involved Collateral - NR
Valuation - NR
Indicator-of-whetherManner in Manner in which the Package transaction price is expressed. he + 1 = Monetary amount N Transaction -M
which the swap-transactions This data element is not applicable if no package is + 3 = Decimal C if [Package transaction
partefa-package transaction: involvedBeelean +False Char(1) N price] is populated, else
11s CDEG Package indicator price is expressed. blank
-transaction price notation Collateral - NR
Valuation - NR
Data Elements Related to Product
Data Definition-for-Data Element : Position
Data o Public ReportingMa
Element | Source | Data Element Name Description Detailed Explanation of Data ElementFesmat FormatValues o de Available Validations
Number from Appendix A to the TR Rules) DisseminatedValues to the Public
A-ldentifier of a unique set-of -A unique set of characters that represents a particular OTC Alist of allowable values and their format will be published Y Transaction- M
characters that represents a derivative. by the Derivatives Service Bureau (UPI issuer). ¥
partisular- OTCcode assigned b Collateral - NR Colatera-+
g Y . . ) )
the Derivatives Service Bureau Until the above UP! is available reporting counterparties NR
. W will continue to report the product-related data elements X
15117 cpE | Unique product fora type of dervativ unique to each TR. Valuation - NR

61 Refer to section 1.2.6 Use of UPI Instrument Types for explanation on Unique Product Identifiers
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Definition-for Data Element

Posit

Data e Public ReportingMa
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues de Available Validations
Number ) DisseminatedValues de Available
u from Appendix A to the TR Rules I to the Public
Defined-ower-pointPoint at Num{1+:10)Defined lower point at which the level of losses in the N Transaction-CR
which the level of losses in the underlying portfolio reduces the notional of a tranche. For example, | {inekiding-0-ane~-exp d-as-decimal | as decimal (e.g.,0.05 instead of 5%).N CHfUPHUnderlying
underlying portfolio of a credit the notional in a tranche with an attachment point of 3% will be -g--0-05-i 9 asset'contract type]
default swap reduces the reduced after 3% of losses in the portfolio have occurred. This data =Index-tranche’
notional of a tranche. For element is not applicable if the transaction is not a CDS tranche else {blank}:
example, the notionalin a transaction (index or custom basket). When populated, the
tranche with an attachment point value shall be less
R e e s e
cerapphieanla-Hhs-ransaction Salbaza—NR
416118 CDE CoEi)nSt index attachment (index or custom basket}. Transaction - CR
P C if UPI. Underlier type =
‘Index tranche’, else {blank}:
When populated, the value
shall be less than the value
in [CDS index detachment
point];
Transaction — IRIFX/CO/EQ
-NR
Collateral - NR
Valuation - NR
Defined-pointPoint beyond Num{+4:40)Defined point beyond which losses in the underlying Num(11,10)Ary-value-between-O-and-t N Transaction - CR
which losses in the underlying portfolio no longer reduce the notional of a tranche. For example fincluding-0-and-H-exp d-as-decimal | asdecimal (e.g., 0.05 instead of 5%).N C if UPL{Underlying
portfolio of a credit default swap | the notional in a tranche with an attachment point of 3% and a {e-g--0-05-nstead-0f5%)- asset/contract, Underlier
no longer reduce the notional of | detachment point of 6% will be reduced after there have been 3% of type] = ‘Index tranche’, else
a tranche. Forexample-the losses in the portfolio. 6% losses in the portfolio deplete the notional {blank};
notional in-a tranche with-an of the tranche. This data element is not applicable if the transaction When populated, the value
attachment point of 3% and a is nota CDS tranche transaction (index or custom basket). shall be greater than the
CDS index detachment detachment point-of 6% willbe value in [CDS index
9 CDE point reduced after there have been attachment point]
losses-in-the-portfolio-deplete Transaction — IRIFX/CO/EQ
data-el tis not licable-if
the-transaction-is-notaCDS Collateral -NR
custor-basket): uation -
The-Factor of the index version The index version factor or percent, expressed as a decimal value Num(11,10)Any-value-between-0-and-+ Y Transaction - CR
factor, or percentexpressed-as | that multiplied by the Notional amount yields the notional amount {including-0-and-H-exp las-decimal | asdecimal (e.g., 0.05 instead of 5%).¥ C if UPl{Underlying
a-decimalvalue, that multiplied covered by the seller of protection for credit default -g--0-05+4 asset/contract.Underlier
by the Notionatamount swap.Nem{+H10) type}-= ‘Index’ or ‘Index
418120 CFTC | Index factor yieldsthe percentage, used to tranche’, else {blank}

determine the notional amount

covered by the seller of
protection-for-of a credit default
swap.

Transaction — IR/FX/CO/EQ
-NR
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Data Definition-for-Data Element Publi Position
o inti Peporinglla
Element | Source Data Element Name Description Detailed Explanation of Data ElementFormat FormatValues de Available Validations
Number ; ) DisseminatedValues de Available
from Appendix A to the TR Rules) to the Public
Collateral NR
Valuation NR
Derivative-based-on Indicator of whether the Indicator of whether the underlying of the derivative is crypto asset. Boolean=Frue Ne true, if underlying is a crypto asset N Transaction - CO O
cryptoassetsCrypto asset | underlying interest of the This element should be reported as ‘true’ if any of the underlyings is | *False + false, if underlying is not crypto asset
underlying indicator derivative is based-ena crypto- a crypto asset (immediate or ultimate underlying as well as where Collateral = NR
ESMA ) assets asset. the derivative is based on a mix of crypto assets and other
Ho121 cpe | [Crypto asset underlyin underlyings) Beslean Valuation - NR
- indicator — Leg 1
Crypto asset underlying
indicator — Leg 2
Ifthe derivative transaction-is TBDIf the OTC derivative transaction is based on a custom basket TBBVarchar(72) NISO 17442 Legal Entity Identifier (LEI) code of the N Transaction — C if [Custom
basad-or-a-custom-baskel: unique code assigned by the structurer of the custom basket to link basket structureré? followed by a unique identifier up to 52 basket indicator] = ‘True’
unique code assigned-by the its constituents. alphanumeric characters. else {blank

420122 CDE Custom basket code toink its constituents--Unique This datg element is not apphcaple if no gustom basket is involved Collateral - NR
identifier for a custom basket of | QrNO unique code has been assigned to it. -
reference assets. Valuation - NR
Indicator thatof whether the Indicator of whether the swap transaction is based on a custom BooleansFrue + True Y Transaction -M
derivative is-based-enhas a basket.Beelean +False + FalseN
custom basket: as its underlying Collateral - NR

o interest.

124123 CFTC | Custom basket indicator Valuation - NR
Seurce-of the-underliers’ TBBAnN identifier that represents a constituent of an underlying TBbVarchar(350 NAn identifier that can be used to determine an asset N Transaction — C if [Custom
identifiers that represent the custom basket in line with the Underlier ID within the ISO 4914 UPI index or benchmark included in a basket.5 basket indicator] = ‘True’
constituents-of a-custom-basket; | reference data elements, as maintained by the UPI Service Provider . else {blank

Bocket inline or in line with an identifier that would be reported as an Underlier ID Up to 350 alphanumeric characters.

Source-of theBaskel . . - — ;

with the underlier ID source (Other) where the UPI Underlier ID is ‘OTHER'. Collateral - NR
422124 CDE | constituent identifier-of within-the UPL reference-data

the basket constituents elements, as defined by-the This data element is not applicable if no custom basket is involved. Valuation - NR
e
Unigue Procuct
Identifierdentifier of a reference

52The LEI code should represent the LEI of the entity assigning the basket code.
63|n line with the Underlier ID within the UPI reference data elements, as maintained by the UPI service provider, or in accordance with section 5.2 of the CPMI-IOSCO Technical Guidance: Harmonization of the Unique Product Identifier.
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Data Definition-for-Data Element Public Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat EormatValues %ep:m?ggl_a Validations
Number ) DisserminatedValues de Available
(from Appendix A to the TR Rules, I to the Public
asset in the custom basket.-
This-data-elementisnot
pplicablefno-custom-basketi
involved
Underliers-that reprasentthe The origin, or publisher, of the associated Basket constituent FBBVarchar(350) NThe origin, or publisher®, of the associated basket N Transaction — C if [Basket
constituents-of a-custom-basket; | identifier, in line with the Underlier ID source within the ISO 4914 constituent identifier. constituent identifier] is
et dhetedarie B UPI reference data elements as maintained by the UPI Service . populated, else {blank}
within-the UP}reference data Provider or in line with the allowable value that would be reported Up to 350 alphanumeric characters.
fiorof , e as an Underlier ID (Other) source where the UPI Underlier ID is Collateral - NR
. GPMI-OSCO Technical ‘OTHER'.
123125 | CDE | ConsuuentsBaskel Guidance: Harmonisation of the | __ , . , Valuation - NR
constituent identier Unique-Productidentfier. Ihis data element is not applicable if no custom basket is
source Source of the basket constituent | 1volved.T8D
identifier referred to in Data
Element Number 124 This-data
Number of units of each The number of units of a particular constituent in a custom basket. Num(18,13 Any value greater than zero. N Transaction — C if [Basket
reference asset in the custom | This data element is not applicable if no custom basket is involved. constituent identifier] is
basket. populated, else {blank}
The number of constituent
) number of units values must
126 CDE M”S“.‘“e”‘ equal the number of
number of units constituent identifier, unit of
measure, and identifier
source values.
Collateral - NR
Valuation - NR
Unit of measure in which the Unit of measure in which the number of units of a particular custom Char(4 1SO 20022 approved external UnitOfMeasureCode N Transaction — C if [Basket
number of units referred to in basket constituent is expressed. codeset constituent identifier] is
Data Element Number 126 is . . : ) L populated, else {blank}
) ) —exgressed. This data element is not applicable if no custom basket is involved. The number of constituent
127 CDE Basket constituent unit of unit of measure values must
measure equal the number of
constituent identifier, number
of units, and identifier source
values.

641n line with the Underlier ID within the UPI reference data elements, as maintained by the UPI service provider, or in accordance with section 5.2 of the CPMI-IOSCO Technical Guidance:

% For commodities baskets where calculated formula of different % weights of indices are used, provide values without the %. For example, 10% should be reported as “10”.

Harmonization of the Unique Product Identifier.
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Data Definition-for-Data Element Public Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues eportinglla Validations
Number ) DisseminatedValues de Available
(from Appendix A to the TR Rules, I to the Public
Collateral - NR
Valuation - NR
Identifier of each underlying The asset(s), index (indices) or benchmark underlying a contract or, | Varchar(350 An identifier®® that can be used to determine the asset(s N Transaction - C if
Underlier ID (Other) interest of the derivative. in the case of a foreign exchange derivative, identification of index.% index (indices) or benchmark underlying a contract. Up to UPL.[Underlier ID%] =
Underlier ID (Other This data element is applicable when the value of Underlier ID is 350 alphanumeric characters. ‘Other', else {blank
submitted as ‘OTHER' to the UPI service provider.®”
128 CDE Leg 1 Collateral - NR
[Underlier ID (Other) - .
I-Uendzerher ID (Other, Valuation - NR
Underlier ID (Oth Source of the Underlier ID The origin, or publisher, of the associated Underlier ID (Other). Varchar(350 The origin, or publisher™, of the associated Underlier ID. N Transaction — C if [Underlier
W Other) referred to in Data This data element is applicable when the value of Underlier ID Up to 350 alphanumeric characters. ID (Other)] is populated, else
== Element Number 128. source is submitted as ‘OTHER' to the UPI service provider. blank
Underlier ID (Other)
129 CDE | cource— Lea 1] Collateral - NR
Underlier ID (Other, Valuation - NR
source — Leg 2
Underlying asset trading Identifier of the platform on For a platform (e.q. exchange) traded underlying asset, the Char(4) 1SO 10383 Segment Market Identifier Code (MIC N Transaction - EQ/ICR O
platform identifier wrfﬂch t(:ute u_nd[(;rltyinEg| interetst platform on which the asset is traded.’! golllat?ral _l\rj\‘RR
) , reterred to in Data Element This data element is not applicable to OTC derivative transactions Valuation - Niv
[ ying q - his data element is not applicab’e to V1%, derivalive iransaclions
LIJant(fjsr:q I;:ier?tsit?s: t_raLdeln Number 128 is traded. with custom basket constituents.
130 cpE | MECMCENEr="e
1
Underlying asset trading
platform identifier — Leg
2

% If more than one underlier exists, the derivative should be considered a basket and the corresponding basket fields should be used.

57 When a particular underlier ID is not supported by the UPI service provider (Underlier ID is ‘Other’), that underlier ID is reported in this field to the trade repository.

%8 |n line with the Underlier ID within the UPI reference data elements, as maintained by the UPI service provider, or in accordance with section 5.2 of the CPMI-I0SCO Technical Guidance: Harmonization of the Unique Product Identifier.

% Depending on the product DSB may use attributes with names such as Reference Rate, Underlying Instrument Index, Underlying instrument ISIN, Underlying instrument LEI, or another name to denote the asset or index underlying the derivative.
79 |n line with the Underlier ID within the UPI reference data elements, as maintained by the UPI service provider, or in accordance with section 5.2 of the CPMI-IOSCO Technical Guidance: Harmonization of the Unique Product Identifier.
! The platform provided should be the platform from where the underlying asset gets its pricing information.
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Data Definition for Data Element Public Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFesmat FormatValues de A _ngl’vll_a Validations
Number ; ) DisseminatedValues de Available
from Appendix A to the TR Rules) to the Public
Underlving asset price ioturce_ of tt:e gri‘ce useld tol . For an underlying assetor benchmark.not traded on a platform Varchar(50 Up to 50 alphanumeric characters. N (T:ralrstactilon IGR(’)
—Lg—Lsource determine the value or level ot the source of the price used to determine the value or level of the Lolateral — Ny
=== the underlying interest referred asset or benchmark. Valuation - NR
131 cpe | [Underlying asset price toin Data Element Number 128. | This data element is not applicable to OTC derivative transactions
- - source — Leg 1 with custom basket constituents.
Underlying asset price
source —Leg 2
Type of eptien-er-optional Type of option or optional provision embedded in a contract.Ghas4} | Char(4)-MBEF=Mandatory-cary . = Y Transaction -
provision embedded-in a termination « OPET = Optional early termination 0
contractderivative. OPET = Optionalearly-terminati + CANC = Cancelable Collateral - NR
) ~CANG=Cancelable + EXTD = Extendible Valuation - NR
124132 CFTC | Embedded option type LEXTD-=Extendible . = Y
~OFHR="0Other
Data Elements Related to Payments and Settlement
Data Definition-for Data Element Public Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues d:e sAe t_lg;\:l_a Validations
Number ) DisseminatedValues de Available
(from Appendix A to the TR Rules, to the Public
Date in the agreement by which Unadjusted date as per the contract, by which all transfer of cash Any-valid-date-YYYY-MM-DD, based on NAny valid date. Maximumof | Transaction -
all obligations under the or assets should take place and the counterparties should no UTc. alifinal ion C i
TR contractual | MsIransaction -C if
=== . - - . catt] " UPL.[ReturnorPayoutTrigger]
datesofall | isnot Contract for
darivativecin | Difference (CED)', else
the-pesition.N {blank}. When populated, -
~ | the value shall be equal to or
! later than the value in
405133 | cpe | Final coniractual [Expiration date]

settlement date

h or assetwould-take place-if
14

were ta yur an the

Collateral - NR
Valuation - NR
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Data Definition-for Data Element Publi ¢
Element | Source Data Element Name Description Detailed Explanation of Data ElementFormat FormatValues ﬁep:ml?g;\lll_a Validations
Number i i -DisseminatedValues de Available
from Appendix A to the TR Rules) to the Public
Place of seftlement of the Place of sefflement of the transaction as sfipulated in the contract. O-3166-Country-6 N Transaction - O
i derivative. Place-of seidlement of | This data elementis only applicable for transactions that involve | Wo-etior00de falpha-2)
Setiement location tho-ransaction a6 stipulaodin ! {ransacle . Collateral - NR
[Setlementlocation-teg | —Fhis-da 10 4217 currency lst,for example CNH).Char2) Valuation - NR
126134 CDE
For each leg of the derivative Currency for the cash settlement of the transaction when urrencie Y Transaction -
the currency in which the cash applicable Gurreney-codes: C if UPL.[Delivery type] =
settlement is denominated. ‘Cash’, else {blank}
Guironey-forthe-cash-setlement | For mulfcurrency products that do not et the sefiement
Settlement currency . Collateral - NR
[Settlement currency-Leg Valuation - NR
127135 CDE
[Settlement currency-Leg
2]
I hla far nh I cattlad
r\:r,ln fo (A n hucinall Hlad
Ld N T I P Y
swaptions):
{dentifierAmount of the-payeref | Payment amounts with corresponding payment types to NAny value greater than or equal to zero. Y Transaction -
Othereach payment under the | accommodate requirements of transaction descriptions from C if [Other payment
derivative except an option different asset classes. amounttype] is populated,
premium amount: else {blank}
\/. oY ( ’))y{ rnatural wh, e Hne nrivat Collatera|_NR
under Data Element Number igible for an LE| per the ROC Statement Valuation - NR
& lndividuale A ﬁng ina Rucin, L. : i ar
128136 CDE Other payment
payeramount’?

72 The set of data elements related to other payments (Other payment type [#141], Other payment amount [#142], Other payment currency [#143], Other payment date [#144], Other payment payer [#139], Other payment receiver [#140]) can be reported multiple times in the case of
multiple payments.
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Data Definition-for-Data Element Publi Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues dE SAE t_lggvll_a Validations
Number i i -DisseminatedValues de Available
from Appendix A to the TR Rules) to the Public
sueh dariyati data i
L g
W‘ J
Identifier-ofCurrency in which Currency in which Other payment amount is denominated.s Cl )ISO-47442 LElcod Currencies included in ISO 4217.N Y Transaction -
the receiverof Otherother thatis-includedinthe-LEl data C if [Other payment amount]
payment amount: oF published by the Global LEI Foundati is populated, else {blank}
\/. . /7’)‘,{ rnatural wh, r ﬁng pri 4 . Co"atera'_NR
individuale and nat Iigihl foran | Clp rtho DOC Qtat, + € ’ g N g ; Va|uati0n_NR
dividuals-Act 8 - Capacity—o For natural who ar
P
referred to in Data Element
Number 136 is denominated.
120137 CDE Other payment receiver
currency istontly by th ounteroar
o Ld g L 24
farthat natiral \ far ranulatan
L 7 I
reporting-purpese:
. . —
3 rii J Al Ld ‘-I id HM
Leh ~npint, rhyard $inn i
L 2
uhinat tn Rlackd Law and th, rti
¢l I Ld I
Lt ehy b tiva raliaf feam
2 L
ueh d, $i dat. rti
L I
requirements:
Date on which the other Char{)Unadjusted date on which the Other payment amount is YYYY-MM-DD, based on UTC.»dFRO= | YAny valid date. N Transaction -CR
payment amount referred to in paid. Upfront-Payment--e—thednitiakpayment C, atleast one is required:
Data Element Number 136 is to made-by-one-ofthe-counterparties-either weiredralaleSoracter
be paid. Fype-ef-Otherpayment to-bringat tion-to-fairvalie-orfor _if [Other payment type}=
QFH@HH% r\]’ thar rancan that mﬂ! ha th, 1 | FR( )’)
Opti : is-ho ofan-ofi-marketiransaction Allowable-values—UWIN"and
4’39@ CDE Othel’ payment t‘)‘pe% LIA/IN = Llaugind A Bl ¢ inatl -~ i. = PEXH'—aFe«epﬂenal—and
the-final-settlement-payment-made-when independent of the-above
at 4 jg pnwaund prinr i ﬁs—%ﬁé Geﬂémgﬂ

date-Paymenis-that-may-resull-due-to-full Transaction—IR/FX/EQ/CO

tormination-ofderivativet tion(s) Oamount] is populated, else
PEXH =P : +HExchange -6- blank

Exehange-of. Lualues for cros Collateral - NR

GHITERGY-SWaps Valuation - NR

68


http://www.gleif.org/

Data Definition-for-Data Element Publi Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFormat FormatValues Reportinglla Validations
Numb DisseminatedValues de Available
umber from Appendix A to the TR Rules, — to the Public
Identifier of the payer of the Identifier of the payer of Other payment amount. +Char(20) for an LE| code 1S 17442 LE| code that is included in the LE| data as N Transaction -
other payment amount referred or published by the Global LE| Foundation (GLEIF, C if [Other payment
to in Data Element Number 136. | Num25.5) + Varchar(72), for natural persons who WWW gleif org/) typeamount] is populated,
are acting as private individuals_and not I ' else {blank}
eligible for an LEI per the ROC Statement | For natural persons who are acing as private
- Individuals Acling in 2 Business individuals(not eligile for an LE per the ROC Statement = Colateral - NR
| . o : " Valuation - NR
Other payment dentif teporting counterparty followed by a unique identifier aluation -
B COE ) amounipayer Varchar(72). temal idenifer code for | 5c¢iqneg ang maintaned consistently by the reporting
anon-reporting counterparty subject to counterparty for that natural person(s) for regulatory
Blocking Law reportin ]
identier i such counterparty or transaclion is subject fo
Blocking Law and the reporing counterparty has [ = .
i n
e b Identifier of the receiver of Other payment amount. + Char(20) for an LEI code SO 17442 LEI code that is included in the LEI data as N Transaction -
Otherldentifier of the receiver of or published by the Global LE| Foundation (GLEIF C if [Other payment amount]
the other payment amount is « Varchar(72), for natural persons who WWW.9| eif.org /) is populated, else {blank}
denominated-referred to in Data are acting as private individuals and not )
Element Number 136. eligible for an LEI per the ROC Statement | For natural persons who are acting as private Collateral - NR
Capacity or Individuals Acting in a Business Capacity): LE| of the Valuation - NR
432140 CDE Other payment + Varchar(72). Intemal identifier code for teporting oounteroerty follgwec by alnique denffier
eurrencyreceiver anon-reporting counterparty subject to counterparty for that natural person(s) for regulatory
Blocking Law reporting pumose.
Cy ios inecludad in 1ISO 4217 . . . X
' An internal identifier code as non-reporting counterparty
Blocking Law and the reporting counterparty has
Lequirements.
Unadjusted date on Type of Other payment amount. Char(4)Any-valid-date- + UFRO = Upfront Payment, i.e., the initial payment m Y Transaction - CR
whiehReason for the Other Option premium payment is not included as a payment type as by one of the counterparties either to bring a transaction to C-if-_at least one is required:
payment amountis-paie-referred | premiums for option are reported using the option premium fair value or for any other reason that may be the cause of Fixed rate] or [Spread] or
toin Data Element Number 136. | dedicated data element. an off-market transaction [Other payment ameuntHs
- . = Unwi ination. i i : type]
MM-BDB--based-on-UTC- settlement payment made when a fransaction is unwound = UFRO).
prior to s end date: Payments that may resul due to ful Allowable values UWIN and
termination of derivative transaction(s) PEXH' are optional and
33141 CDE | Other payment datetype . = Pringi i independent of the above
values for cross-currency swapsN condition

Transaction — IR/FX/EQ/CO
0

Collateral - NR

Valuation - NR
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Definition-for-Data Element . Position
Data e Public ReportingMa
Element | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues ) ) de Available Validations
Number from Appendix A to the TR Rules| DisseminatedValues to the Public
For each legofa deriva_tive the | For each leg of the transaction, where applicable: time unit Char(4)~BA—=Daily ¥+ DAIL = Daily Y Transaction—CR
Payment frequency nsaction; wk : : associated with the frequency of payments, e.q., day, week ~WEEK=\Weeky + WEEK = Weekly M )
period: unit of time unitassociated month, year or term of the stream.Char4) + MNTH = Monthly Fransaction—IR
withof the frequency of + YEAR = Yearly if UPL{Instrument type] =
[Fixed rate payment payments;-e.g—-day-week; + ADHO = Ad hoc which applies when payments are : - ;
frequency period-Leg 1] ; irreqular henTransaction -
) stream.. « EXPI™ = Payment at term CR/IR/EQI/CO O when
134142 CDE [Fixed rate payment populated with EXP',
frequency period-Leg 2] [Payment frequency period
[Floating rate payment multiplier] must be 1’
frequency period-Leg 1] Transaction - EQ/CO-O-FX -
[Floating rate payment NR
frequency period-Leg 2] Collateral - NR
Valuation - NR
For each leg of a derivative, the YAny value greater than or equal to zero. Y Transaction—
number by which the payment ni XDr he Payment frequen riod) th CRAR/EQ/CO
frequency period is mulpliedfo - | determines the frequency at which periodic payment dates occur. Cit{Payment
determine the frequency of Eor example, a transaction with payments occurring every two frequencyperiod} #
periodic payment dates Fer months is represented with a Payment frequency period of "ADHO' eise-{blank}
each-leg-of-the-transastion; “MNTH’ (monthly) and a Payment frequency period multiplier of 2 Collateral-NR
Payment frequency Transaction — CR/IR/EQ/CO
period multiplier C if [Payment frequency
[Fixed rate payment period] # ‘ADHO’, else
frequency period frequency is infraday. then the Payment frequency period s —
multiplier-Leg 1 “DAIL" and the Payment frequency multiplier is 0.Nu#3(3,0)
uiip 9] Transaction — FX - NR
[Fixed rate payment
frequency period Collateral - NR
1365143 | CDE | 1 ipler-Leg 2]
Valuation - NR
[Floating rate payment aluation
frequency period
multiplier-Leg 1]
[Floating rate payment
frequency period
multiplier-Leg 2]
fraouy nY narodic “DAIL” and
M T

3 To represent quarterly payment, report [Payment frequency period] = ‘MNTH’ and [Payment frequency period multiplier] = ‘3’. For semi-annual payment, report [Payment frequency period] = ‘MNTH’ and [Payment frequency period multiplier] = ‘6"
74 Throughout this Technical Manual, for the allowable value ‘EXPI’ in frequency period related data elements, two different descriptions ‘Payment at term’ and ‘End of term’ are being used which in essence has the same meaning and represents the frequency/rate of payment/quantity.
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Data Definition-for-Data Element Publi Position
Element | Source Data Element Name Description Detailed Explanation of Data ElementFormat FormatValues Reportinglla Validations
Number ) DisseminatedValues de Available
from Appendix A to the TR Rules, to the Public
For-options-and-swaptions-ofall | Num(25.5)For options and swaptions of all asset classes Num(25.5)Any-valde-greater than-or Any value greater than or equal to zero.¥ Y Fransaction
asset-classes; monetary monetary amount paid by the option buyer. equatto-zero: CiFUPHiinstrument
amountPremium paid by the = 5
optiena buyer: This data element is not applicable if the instrument is not an {blani}
option or does not embed any optionality. Collateral-NR
136144 CDE | Option premiumamount | aopiicaple if the instrument s Transaction C if
net-of an option or dees-net UPL[Instrument type] =
embed-any-optionality-swaption. ‘Option’, else {blank}
Collateral - NR
Valuation - NR
For-options-and-swaptions-ofall | Ghar(3)For options and swaptions of all asset classes, currencyin | Char(3)6x ieludodpiSO424% | YCurrencies included in 1SO 4217. Y Transaction
assetclasses;currencyCurrency | which the option premium amount is denominated. This data C if [Option premium
in which the eption-premium element is not applicable if the instrument is not an option or does amount] > 0, else {blank}
ameunireferred to in Data not embed any optionality.
437145 CDE Option premium currency | Element Number 144 is Collateral - NR
denominated.-Fhis-data-element
is not applicable if the Valuation - NR
stumentis aotan oplion of .
Unadjusted-dateDate on which Unadjusted date on which the option premium is paid. Y\ACY-MM- Any-valid-dateYYYY-MM-DD, based on NAny valid date based on ISO 8601 Date and time format. N Transaction
the option-premium referred fo DDB-based-orUTC: 1SO 8601 Date and time format. C if [Option premium
in Data Element Number 144 is UTC. amount] > 0, else
paid. {blani}
Collateral-NR
Option premium payment Valuation—NR
438146 CDE date Transaction
C if [Option premium
amount] > 0, else {blank
Collateral - NR
Valuation - NR
First date on which an option Any-valid-dateYYYY-MM-DD, based on YAny valid date based on ISO 8601 Date and time format. Y Transaction
can be exercised. First 180 8601 Date and time format. Cif UPL[Instrument
uTC. type}=Option--else
{olanky
Collateral-NR
Valuation - NR
Transaction
139147 | CDE | Firstexercise date i C if UPL[Instrument type] =

Eor knock-in options, where the first exercise date is not known
when a new transaction is reported, the first exercise date is

updated as it becomes available.
This data element is not applicable if the instrument is not an

option or does not embed any optionality W¥¥-MM-BD-based-on
UTe.

‘Option’, else {blank}
Collateral - NR

Valuation - NR
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Data Definition-for Data Element i Posit

El Description i i ReportingMa idati
ement | Source Data Element Name Description Detailed Explanation of Data ElementFermat FormatValues . . de Available Validations
Number from Appendix A to the TR Rules DisseminatedValues to the Public

—

rtod tho firct ico dat
P

Describes the specific date when a non-deliverable forward as well YYYY-MM-DD Any-valid-date-based-or NAny valid date based on ISO 8601 Date and time format. N Transaction - CR/IR/EEQ/CO
as various types of FX OTC options such as cash-settled options and-time format. (0]
will “fix” against a particular exchange rate, which will be used to Transaction - FX
- compute the ultimate cash settlement. Y}AR¥-MM-BD C if (UPL[Instrument type] =
Fixing date ‘Forward’ or ‘Option’) and
UPL.[Delivery type] = ‘Cash’,
440148 CFTC [Fixing date-Leg 1] Mu—bwsedrteasempu%eme b else {blank}
ultimate-cash-seasttlement-For
[Fixing date-Leg 2] each leg of a derivative, the date Collateral - NR
on which the reference rate is
determined. Valuation - NR
Data Element Name | Detailed Explanation of Data Element Position Reportin
Buyer identifier Identifier of the counterparty that is the buyer, as determined at the time of the transaction. Where Buyer Identifier is applicable, the buyer/seller determination is made on

the net of all position components.
A non-exhaustive list of examples of instruments for which this data element could apply are:

+ most forwards and forward-like contracts (except for foreign exchange forwards and foreign exchange non-deliverable forwards
+ most options and option-like contracts including swaptions, caps and floors

« credit default swaps (buyer/seller of protection)

« variance, volatility and correlation swaps

« contracts for difference and spreadbets

This data element is not applicable to instrument types covered by data elements Payer identifier and Receiver identifier.

Seller identifier Identifier of the counterparty that is the seller as determined at the time of the transaction. Where Seller Identifier is applicable, the buyer/seller determination is made on
the net of all position components.

A non-exhaustive list of examples of instruments for which this data element could apply are:

« most forwards and forward-like contracts (except for foreign exchange forwards and foreign exchange non-deliverable forwards
+ most options and option-like contracts including swaptions, caps and floors

« credit default swaps (buyer/seller of protection)

+ variance, volatility and correlation swaps
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« contracts for difference and spreadbets

This data element is not applicable to instrument types covered by data elements Payer identifier and Receiver identifier.

Payer identifier
Payer identifier-Leg 1

Payer identifier-Leg 2

Identifier of the counterparty of the payer leg as determined at the time of the transaction.

A non-exhaustive list of examples of instruments for which this

« most swaps and swap-like contracts including interest rate swaps, credit total return swaps, and equity swaps (except for credit default swaps, variance, volatility, and correlation swaps)
« foreign exchange swaps, forwards, non-deliverable forwards

This data element is not applicable to instrument types covered by data elements Buyer identifier and Seller identifier.

Receiver identifier

Receiver identifier-Leg 1
Receiver identifier-Leg 2

Where Payer Identifier is applicable, the payer/receiver determination is made
on the net of all position components.

Identifier of the counterparty of the receiver leg as determined at the time of the transaction.

A non-exhaustive list of examples of instruments for which this data element could apply are:
+ most swaps and swap-like contracts including interest rate swaps, credit total return swaps, and equi

« foreign exchange swaps, forwards, non-deliverable forwards

and correlation swaps

swaps (except for credit default swaps, variance, volatilif

This data element is not applicable to instrument types covered by data elements Buyer identifier and Seller identifier.

Effective date

Where Receiver Identifier is applicable, the payer/receiver determination is
made on the net of all position components.

Unadjusted date at which obligations under the OTC derivative transaction come into effect, as included in the confirmation.

Effective date initially reported when position was entered into.

Unique transaction identifier (UTI)

A unique identifier assigned to all derivatives reported at the transaction or position level which identifies it uniquely throughout its lifecycle and used for all recordkeeping.

New UTI created for position.

Notional amount

Notional amount-Leg 1

Notional amount-Leg 2

For each leg of the transaction, where applicable:

« for OTC derivative transactions negotiated in monetary amounts, the amount specified in the contract.

« for OTC derivative transactions negotiated in non-monetary amounts, refer to Appendix 3.1 for converting notional amounts for non-monetary amounts.

In addition:

« For OTC derivative transactions with a notional amount schedule, the initial notional amount, agreed by the counterparties at the inception of the transaction, is reported in this data
element. « For OTC foreign exchange options, in addition to this data element, the amounts are reported using the data elements Call amount and Put amount. « For amendments or lifecycle
events, the resulting outstanding notional amount is reported:; (steps in notional amount schedules are not considered to be amendments or lifecycle events); « Where the notional amount is
not known when a new transaction is reported, the notional amount is updated as it becomes available.

Call amount

Call amount-Leg 1
Call amount-Leg 2

The notional amount is calculated as the net of buyer/seller or payer/receiver
position components.

For foreign exchange options, the monetary amount that the option gives the right to buy.

The call amount is calculated as the sum of all call amounts included in the
position.

Put amount
Put amount-Leg 1
Put amount-Leg 2

For foreign exchange options, the monetary amount that the option gives the right to sell.

The put amount is calculated as the sum of all put amounts included in the
position.

Notional quantity

Notional quantity-Leg 1

Notional quantity-Leg 2

for each schedule period (e.q., 50 barrels per

licable, for derivative transactions negotiated in non-monetary amounts with fixed notional quanti

For each leg of the transaction, where aj

month).

The frequency is reported in Quantity frequency and the unit of measure is reported in Quantity unit of measure.

The notional quantity is calculated as the net of buyer/seller position
components’ notional quantity.

Total notional quantity
otal notional quantity-Leg 1
otal notional quantity-Leg 2

For each leg of the transaction, where applicable: aggregate Notional quantity of the underlying asset for the term of the transaction.
Where the Total notional quantity is not known when a new transaction is reported, the Total notional quantity is updated as it becomes available.

The total notional quantity is calculated as the net of buyer/seller position
components’ total notional quantity.

Price

Price specified in the OTC derivative transaction. It does not include fees, taxes or commissions.

For commodity fixed/float swaps and similar products with periodic payments, this data element refers to the fixed price of the fixed leg(s).

Volume Weighted Average Price.
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For commodity and equity forwards and similar products, this data element refers to the forward price of the underlying or reference asset.

For equity swaps, portfolios swaps, and similar products, this data element refers to the initial price of the underlying or reference asset.
For contracts for difference and similar products, this data element refers to the initial price of the underlier.

This data element is not applicable to:

« Interest rate swaps and forward rate agreements, as it is understood that the information included in the data elements Fixed rate and Spread may be interpreted as the price of the
transaction.

« Interest rate options and interest rate swaptions as it is understood that the information included in the data elements Strike price and Option premium may be interpreted as the price of
the transaction.
+ Commodity basis swaps and the floating leg of commodity fixed/float swaps as it is understood that the information included in the data element Spread may be interpreted as the price of

the transaction.
« Foreign exchange swaps, forwards and options, as it is understood that the information included in the data elements Exchange rate, Strike price, and Option premium may be interpreted

as the price of the transaction.

« Equity options as it is understood that the information included in the data elements Strike price and Option premium may be interpreted as the price of the transaction.

« Credit default swaps and credit total return swaps, as it is understood that the information included in the data elements Fixed rate, Spread and Upfront payment (Other payment type:
Upfront payment) may be interpreted as the price of the transaction.

+ Commodity options, as it is understood that the information included in the data elements Strike price and Option premium may be interpreted as the price of the transaction.

Where the price is not known when a new transaction is reported, the price is updated as it becomes available.

For transactions that are part of a package, this data element contains the price of the component transaction where applicable.

Spread For each leg of the transaction, where applicable: for OTC derivative transactions with periodic payments (e.qg. interest rate fixed/float swaps, interest rate basis swaps, commodity swaps Volume Weighted Average Spread.
« spread on the individual floating leg(s) index reference price, in the case where there is a spread on a floating leq(s). For example, USD-LIBOR-BBA plus .03 or WTI minus USD 14.65; or
Spread-Leg 1 « difference between the reference prices of the two floating leg indexes. For example, the 9.00 USD “Spread” for a WCS vs. WTI basis swap where WCS is priced at 43 USD and WTl is
priced at 52 USD.
Spread-Leg 2
Initial margin posted by the Monetary value of initial margin that has been posted by the reporting counterparty, including any margin that is in transit and pending settlement unless inclusion of such margin is not Sum of initial margin posted for all derivatives in the same position.
reporting counterparty (post- allowed under the jurisdictional requirements.
haircut]

If the collateralisation is performed at portfolio level, the initial margin posted relates to the whole portfolio; if the collateralisation is performed for single transactions, the initial margin posted
relates to such single transaction.

This refers to the total current value of the initial margin after application of the haircut (if applicable), rather than to its daily change.
The data element refers both to uncleared and centrally cleared transactions. For centrally cleared transactions, the data element does not include default fund contributions, nor collateral
posted against liquidity provisions to the clearing agency, i.e., committed credit lines.

If the initial margin posted is denominated in more than one currency, those amounts are converted into a single currency chosen by the reporting counterparty and reported as one total

value.
Initial margin posted by the Monetary value of initial margin that has been posted by the reporting counterparty, including any margin that is in transit and pending settlement unless inclusion of such margin is not Sum of initial margin posted for all derivatives in the same position.
reporting counterparty (pre- allowed under the jurisdictional requirements.
haircut;

If the collateralisation is performed at portfolio level, the initial margin posted relates to the whole portfolio; if the collateralisation is performed for single transactions, the initial margin posted

relates to such single transaction. This refers to the total current value of the initial margin, rather than to its daily change.

The data element refers both to uncleared and centrally cleared transactions. For centrally cleared transactions, the data element does not include default fund contributions, nor collateral

posted against liquidity provisions to the clearing agency, i.e., committed credit lines.

If the initial margin posted is denominated in more than one currency, those amounts are converted into a single currency chosen by the reporting counterparty and reported as one total

value.
Initial margin collected by the Monetary value of initial margin that has been collected by the reporting counterparty, including any margin that is in transit and pending settlement unless inclusion of such margin is not Sum of initial margin collected for all derivatives in the same position.
reporting counterparty (post- allowed under the jurisdictional requirements.

haircut]




If the collateralisation is performed at portfolio level, the initial margin collected relates to the whole portfolio; if the collateralisation is performed for single transactions, the initial margin
collected relates to such single transaction. This refers to the total current value of the initial margin after application of the haircut (if applicable), rather than to its daily change.

The data element refers both to uncleared and centrally cleared transactions. For centrally cleared transactions, the data element does not include collateral collected by the clearing agency
as part of its investment activity.

If the initial margin collected is denominated in more than one currency, those amounts are converted into a single currency chosen by the reporting counterparty and reported as one total
value.

nitial margin collected by the
reporting counterparty (pre-

haircut]

Monetary value of initial margin that has been collected by the reporting counterparty, including any margin that is in transit and pending settlement unless inclusion of such margin is not

Sum of initial margin collected for all derivatives in the same position.

allowed under the jurisdictional requirements.

If the collateralisation is performed at portfolio level, the initial margin collected relates to the whole portfolio; if the collateralisation is performed for single transactions, the initial margin
collected relates to such single transaction. This refers to the total current value of the initial margin, rather than to its daily change.

The data element refers both to uncleared and centrally cleared transactions. For centrally cleared transactions, the data element does not include collateral collected by the clearing agency
as part of its investment activity.

If the initial margin collected is denominated in more than one currency, those amounts are converted into a single currency chosen by the reporting counterparty and reported as one total
value.

Variation margin posted by the
reporting counterparty (post-

haircut;

Monetary value of the variation margin posted by the counterparty 1 (including the cash-settled one) and including any margin that is in transit and pending settlement. Contingent variation

margin is not included.

If the collateralisation is performed at portfolio level, the variation margin posted relates to the whole portfolio; if the collateralisation is performed for single transactions, the variation margin
posted relates to such single transaction.

This data element refers to the total current value of the variation margin after aj
If the variation margin posted is denominated in more than one currency, those amounts are converted into a single currency chosen by the counterparty 1 and reported as one total value.

Variation margin posted by the
reporting counterparty (pre-
haircut]

Sum of variation margin posted for all derivatives in the same position.

Monetary value of the variation margin posted by the reporting counterparty (including the cash-settled one) and including any margin that is in transit and pending settlement unless
inclusion of such margin is not allowed under the jurisdictional requirements. Contingent variation margin is not included.

If the collateralisation is performed at portfolio level, the variation margin posted relates to the whole portfolio; if the collateralisation is performed for single transactions, the variation margin
posted relates to such single transaction.

This data element refers to the total current value of the variation margin, cumulated since the first reporting of variation margins posted for the portfolio/transaction

If the variation margin posted is denominated in more than one currency, those amounts are converted into a single currency chosen by the reporting counterparty and reported as one total
value.

Sum of variation margin posted for all derivatives in the same position.

Variation margin collected by the
reporting counterparty (post-

haircut]

Monetary value of the variation margin collected by the counterparty 1 (including the cash-settled one) and including any margin that is in transit and pending settlement. Contingent variation
margin is not included. If the collateralisation is performed at portfolio level, the variation margin collected relates to the whole portfolio; if the collateralisation is performed for single
transactions, the variation margin collected relates to such single transaction.

licable), cumulated since the first reporting of collected variation margins for the

This refers to the total current value of the variation margin collected after a
portfolio /transaction.

If the variation margin collected is denominated in more than one currency, those amounts are converted into a single currency chosen by the counterparty 1 and reported as one total value.

Variation margin collected by the
reporting counterparty (pre-

haircut]

Sum of variation margin collected for all derivatives in the same position.

Monetary value of the variation margin collected by the reporting counterparty (including the cash-settled one) and including any margin that is in transit and pending settlement unless
inclusion of such margin is not allowed under the jurisdictional requirements. Contingent variation margin is not included.

If the collateralisation is performed at portfolio level, the variation margin collected relates to the whole portfolio; if the collateralisation is performed for single transactions, the variation
margin collected relates to such single transaction.

This refers to the total current value of the variation margin, cumulated since the first reporting of collected variation margins for the portfolio/ transaction.

Sum of variation margin collected for all derivatives in the same position.
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If the variation margin collected is denominated in more than one currency, those amounts are converted into a single currency chosen by the reporting counterparty and reported as one
total value.

Valuation amount

Current value of the outstanding contract.

Valuation amount is expressed as the exit cost of the contract or components of the contract, i.e., the price that would be received to sell the contract (in the market in an orderly transaction

at the valuation date).

Final contractual settlement date

Sum of valuation amounts for all derivatives in the position or valuation of the
position itself if it is evaluated as a single element.

Unadjusted date as per the contract, by which all transfer of cash or assets should take place and the counterparties should no longer have any outstanding obligations to each other under
that contract.

For products that may not have a final contractual settlement date (e.g., American options), this data element reflects the date by which the transfer of cash or asset would take place if
termination were to occur on the expiration date.

Maximum of all final contractual settlement dates of all derivatives in the
position.
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3 Appendix

From CPMIHOSCORevised CDE Technical Guidance — version 3: Harmonisation of critical OTC derivatives data elements (other than UTI and UPI)2>

3.1 Notional amount

Product Converted Amount

Equity options and similar products Product of the strike price and the number of shares or index units

Equity forwards and similar products Product of the forward price and the number of shares or index units

Equity dividend swaps and similar products Product of the period fixed strike and the number of shares or index units

Equity swaps, portfolio swaps, and similar products Product of the initial price and the number of shares or index units

Equity variance swaps and similar products Variance amount

Equity volatility swaps and similar products Vega notional amount

Equity CFDs and similar products Product of the initial price and the number of shares or index units

Commodity options and similar products Product of the strike price, and the total notional quantity

Commodity forwards and similar products Product of the forward price and the total notional quantity

Commodity fixed/float swaps and similar products Product of the fixed price and the total notional quantity

Commodity basis swaps and similar products Product of the last available spot price at the time of the transaction of the underlying asset of the
leg with no spread and the total notional quantity of the leg with no spread

Commodity swaptions and similar products Notional amount of the underlying contract

Commodity CFDs and similar products Product of the initial price and the total notional quantity

Notes to the conversion table for derivatives negotiated in non-monetary amounts:

Note 1: for derivatives where the quantity unit of measure differs from the price unit of measure, the price or total quantity is converted to a unified unit of measure.

Note 2: if applicable to the derivative, the notional amount reflects any multipliers and option entitlements.

75 CDE Technical Guidance — version 3: Harmonisation of critical OTC derivatives data elements (other than UTI and UPI), https://www.leiroc.org/publications/gls/roc_20220829.pdf
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Note 3: for basket-type contracts, the notional amount of the derivative is the sum of the notional amounts of each constituent of the basket.

3.2 Mapping of Day count convention allowable values to ISO 20022, FpML, and FIX/FIXML values

FIX/

FIXML? FIX/FIXML
1SO 20022 name 1SO 20022 definition™ code code value FIX/FIXML definition FpML definition
description
value
A001 1C30360I1SDA0r30360AmericanBasi | Method whereby interest is calculated based on a 1 30/360 Mainly used in the United States with the 30/360 Per 2006 ISDA Definitions, Section 4.16. Day Count
cRule 30-day month and a 360-day year. Accrued interest (30U/360 following date adjustment rules: (1) If the Fraction, paragraph (f) or Annex to the 2000 ISDA
to a value date on the last day of a month shall be Bond Basis) investment is End-Of-Month and Date1 is Definitions (June 2000 Version), Section 4.16. Day Count
the same as to the 30th calendar day of the same the last day of February and Date2 is the last Fraction, paragraph (e). The number of days in the
month, except for February, and provided that the day of February, then change Date2 to 30; Calculation Period or Compounding Period in respect of
interest period started on a 30th or a 31st. This (2) If the investment is End-Of-Month and which payment is being made divided by 360, calculated
means that a 31st is assumed to be a 30th if the Date1 is the last day of February, then on a formula basis as follows: Day Count Fraction =
period started on a 30th or a 31st and the 28 Feb (or change Date1 to 30;(3) If Date2 is 31 and [360*(Y2-Y1) + 30*(M2-M1) + (D2-D1)]/360 “D1" is the
29 Feb for a leap year) is assumed to be the 28th (or Date1 is 30 or 31, then change Date2 to first calendar day, expressed as a number, of the
29th). This is the most commonly used 30/360 30;(4) If Date1 is 31, then change Date1 to Calculation Period or Compounding Period, unless such
method for US straight and convertible bonds. 30. See also 2006 ISDA Definitions, Section number would be 31, in which case D1, will be 30; and
4.16. Day Count Fraction, paragraph (f). “D2" is the calendar day, expressed as a number,
[Symbolic name: ThirtyThreeSixtyUS] immediately following the last day included in the
Calculation Period or Compounding Period, unless such
number would be 31 and D1 is greater than 29, in which
case D2 will be 307
A002 1C30365 Method whereby interest is calculated based on a
30-day month in a way similar to the 30/360 (basic
rule) and a 365-day year. Accrued interest to a value
date on the last day of a month shall be the same as
to the 30th calendar day of the same month, except
for February. This means that a 31st is assumed to be
the 30th and the 28 Feb (or 29 Feb for a leap year) is
assumed to be the 28th (or 29th).

76 The information contained in this column refers to the ISO 20022 data dictionary.

77The source of information contained in this column is FIX Trading Community, http://fiximate.fixtrading.org/latestEP/

78 The definitions contained herein are copyright 2006 by International Swaps and Derivatives Association, Inc. (ISDA) and reproduced by permission of ISDA. All Rights Reserved.
7% Note that the algorithm defined for this day count fraction has changed between the 2000 ISDA Definitions and 2006 ISDA Definitions. See Introduction to the 2006 ISDA Definitions for further information relating to this change.
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1SO 20022 name

1SO 20022 definition™

FIX/
FIXML""
code
value

FIX/FIXML
code value
description

FIX/FIXML definition

FpML definition

A003 IC30Actual Method whereby interest is calculated based on a
30-day month in a way similar to the 30/360 (basic
rule) and the assumed number of days in a year in a
way similar to the Actual/Actual (ICMA). Accrued
interest to a value date on the last day of a month
shall be the same as to the 30th calendar day of the
same month, except for February. This means that
the 31st is assumed to be the 30th and 28 Feb (or 29
Feb for a leap year) is assumed to be the 28th (or
29th). The assumed number of days in a year is
computed as the actual number of days in the
coupon period multiplied by the number of interest
payments in the year.

A004 Actual360 Method whereby interest is calculated based on the 6 Act/360 The actual number of days between Date1 ACT/360 | Per 2006 ISDA Definitions, Section 4.16. Day Count
actual number of accrued days in the interest period and Date2, divided by 360. See also 2006 Fraction, paragraph (e) or Annex to the 2000 ISDA
and a 360-day year. ISDA Definitions, Section 4.16. Day Count Definitions (June 2000 Version), Section 4.16. Day Count

Fraction, paragraph (e). Fraction, paragraph (d).

[Symbolic name: ActThreeSixty] The actual number of days in the Calculation Period or
Compounding Period in respect of which payment is
being made divided by 360.

A005 Actual365Fixed Method whereby interest is calculated based on the 7 Act/365 The actual number of days between Date1 ACT/365. | Per 2006 ISDA Definitions, Section 4.16. Day Count
actual number of accrued days in the interest period (FIXED) and Date2, divided by 365. See also 2006 FIXED Fraction, paragraph (d) or Annex to the 2000 ISDA

and a 365-day year.

ISDA Definitions, Section 4.16. Day Count
Fraction, paragraph (d).
[Symbolic name: ActThreeSixtyFiveFixed]

Definitions (June 2000 Version), Section 4.16. Day Count
Fraction, paragraph (c).

The actual number of days in the Calculation Period or
Compounding Period in respect of which payment is
being made divided by 365.

79



1SO 20022 name

1SO 20022 definition™

FIX/
FIXML""
code
value

FIX/FIXML
code value
description

FIX/FIXML definition

FpML definition

A006 ActualActuallCMA Method whereby interest is calculated based on the | 9 Act/Act The denominator is the actual number of ACT/ACT. | Per 2006 ISDA Definitions, Section 4.16. Day Count
actual number of accrued days and the assumed (ICMA) days in the coupon period multiplied by the | ICMA Fraction, paragraph (c). This day count fraction code is
number of days in a year, i.e., the actual number of number of coupon periods in the year. applicable for transactions booked under the 2006 ISDA
days in the coupon period multiplied by the number Assumes that regular coupons always fall on Definitions. Transactions under the 2000 ISDA
of interest payments in the year. If the coupon the same day of the month where possible. Definitions should use the ACT/ACT.ISMA code instead.
period is irregular (first or last coupon), it is extended See also 2006 ISDA Definitions, Section 4.16. A fraction equal to "number of days accrued/number of
or split into quasi-interest periods that have the Day Count Fraction, paragraph (c). days in year", as such terms are used in Rule 251 of the
length of a regular coupon period and the [Symbolic name: ActActiICMA] statutes, by-laws, rules and recommendations of the
computation is operated separately on each quasi- International Capital Markets Association (the "ICMA
interest period and the intermediate results are Rule Book"), calculated in accordance with Rule 251 of
summed up. the ICMA Rule Book as applied to non-US dollar-

denominated straight and convertible bonds issued after
31 December 1998, as though the interest coupon on a
bond were being calculated for a coupon period
corresponding to the Calculation Period or
Compounding Period in respect of which payment is
being made.

A007 IC30E3600rEuroBondBasismodel1 Method whereby interest is calculated based on a 5 30E/360 Date adjustment rules are: (1) if Date1 is the 30E/360.1 | Per 2006 ISDA Definitions, Section 4.16. Day Count
30-day month and a 360-day year. Accrued interest (ISDA) last day of the month, then change Date1to | SDA Fraction, paragraph (h). Note the algorithm for this day

to a value date on the last day of a month shall be
the same as to the 30th calendar day of the same
month. This means that the 31st is assumed to be
the 30th and the 28 Feb (or 29 Feb for a leap year) is
assumed to be equivalent to 30 Feb. However, if the
last day of the maturity coupon period is the last day
of February, it will not be assumed to be the 30th. It
is a variation of the 30/360 (ICMA) method
commonly used for eurobonds. The usage of this
variation is only relevant when the coupon periods
are scheduled to end on the last day of the month.

30; (2) if D2 is the last day of the month
(unless Date2 is the maturity date and Date2
is in February), then change Date2 to 30. See
also 2006 ISDA Definitions, Section 4.16. Day
Count Fraction, paragraph (h).

[Symbolic name: ThirtyEThreeSixtylSDA]

count fraction under the 2006 ISDA Definitions is
designed to yield the same results in practice as the
version of the 30E/360 day count fraction defined in the
2000 ISDA Definitions. See Introduction to the 2006
ISDA Definitions for further information relating to this
change.

The number of days in the Calculation Period or
Compounding Period in respect of which payment is
being made divided by 360, calculated on a formula
basis as follows: Day Count Fraction = [360*(Y2-Y1) +
30%(M2-M1) + (D2-D1)1/360. “D1" is the first calendar
day, expressed as a number, of the Calculation Period or
Compounding Period, unless such number would be 31,
in which case D1, will be 30; “D2" is the calendar day,
expressed as a number, immediately following the last
day included in the Calculation Period or Compounding
Period, unless such number would be 31, in which case
D2 will be 30.
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1SO 20022 name

1SO 20022 definition™

F

FIX/
IXML"?
code
value

FIX/FIXML
code value
description

FIX/FIXML definition

FpML definition

A008 ActualActuallSDA Method whereby interest is calculated based on the 11 Act/Act (ISDA) | The denominator varies depending on ACT/ACT. | Per 2006 ISDA Definitions, Section 4.16. Day Count
actual number of accrued days of the interest period whether a portion of the relevant calculation | ISDA Fraction, paragraph (b) or Annex to the 2000 ISDA
that fall (falling on a normal year, year) divided by period falls within a leap year. For the Definitions (June 2000 Version), Section 4.16. Day Count
365, added to the actual number of days of the portion of the calculation period falling in a Fraction, paragraph (b). Note that going from FpML 2.0
interest period that fall (falling on a leap year, year) leap year, the denominator is 366 and for Recommendation to the FpML 3.0 Trial
divided by 366. the portion falling outside a leap year, the Recommendation the code in FpML 2.0 “ACT/365.ISDA”
denominator is 365. See also 2006 ISDA became "ACT/ACT.ISDA".
Definitions, Section 4.16. Day Count The actual number of days in the Calculation Period or
Fraction, paragraph (b). Compounding Period in respect of which payment is
[Symbolic name: ActActISDA] being made divided by 365 (or, if any portion of that
Calculation Period or Compounding Period falls in a leap
year, the sum of (i) the actual number of days in that
portion of the Calculation Period or Compounding
Period falling in a leap year divided by 366 and (ii) the
actual number of days in that portion of the Calculation
Period or Compounding Period falling in a non-leap
year divided by 365).
A009 Actual365LorActuActubasisRule Method whereby interest is calculated based on the 14 Act/365L The number of days in a period equal to the | ACT/365L | Per 2006 ISDA Definitions, Section 4.16. Day Count

actual number of accrued days and a 365-day year (if
the coupon payment date is NOT in a leap year) or a
366-day year (if the coupon payment date is in a
leap year).

actual number of days .The number of days
in a year is 365, or if the period ends in a
leap year 366. Used for sterling floating rate
notes. May also be referred to as ISMA Year.
See also 2006 ISDA Definitions, Section 4.16.
Day Count Fraction, paragraph (i).

[Symbolic name: ActThreeSixtyFivel]

Fraction, paragraph (i).

The actual number of days in the Calculation Period or
Compounding Period in respect of which payment is
being made divided by 365 (or, if the later Period End
Date of the Calculation Period or Compounding Period
falls in a leap year, divided by 366).
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1SO 20022 name

1SO 20022 definition™

FIX/
FIXML""
code
value

FIX/FIXML
code value
description

FIX/FIXML definition

FpML definition

A010 ActualActualAFB Method whereby interest is calculated based on the Act/Act (AFB) The actual number of days between Date1 ACT/ACT. | The Fixed/Floating Amount will be calculated in

actual number of accrued days and a 366-day year (if and Date2, the denominator is either 365 (if | AFB accordance with the "BASE EXACT/EXACT" day count

29 Feb falls in the coupon period) or a 365-day year the calculation period does not contain 29 fraction, as defined in the "Définitions Communes

(if 29 Feb does not fall in the coupon period). If a February) or 366 (if the calculation period plusieurs Additifs Techniques” published by the

coupon period is longer than one year, it is split by includes 29 February). See also AFB Master Association Francaise des Banques in September 1994.

repetitively separating full year subperiods counting Agreement for Financial Transactions - The denominator is either 365 (if the calculation period

backwards from the end of the coupon period (a Interest Rate Transactions (2004) in Section does not contain 29 February) or 366 (if the calculation

year backwards from 28 Feb being 29 Feb, if it 4. Calculation of Fixed Amounts and Floating period includes 29 February) — where a period of longer

exists). The first of the subperiods starts on the start Amounts, paragraph 7 Day Count Fraction, than one year is involved, two or more calculations are

date of the accrued interest period and thus is subparagraph (i). made: interest is calculated for each full year, counting

possibly shorter than a year. Then the interest [Symbolic name: ActActAFB] backwards from the end of the calculation period, and

computation is operated separately on each the remaining initial stub period is treated in accordance

subperiod and the intermediate results are summed with the usual rule. When counting backwards for this

up. purpose, if the last day of the relevant period is 28
February, the full year should be counted back to the
previous 28 February unless 29 February exists, in which
case, 29 February should be used.

A011 1C30360ICMAo0r30360basicrule Method whereby interest is calculated based on a 30E/360 Also known as 30/360.ISMA, 30S/360, or 30E/360 Per 2006 ISDA Definitions, Section 4.16. Day Count
30-day month and a 360-day year. Accrued interest (Eurobond Special German. Date adjustment rules are: Fraction, paragraph (g) or Annex to the 2000 ISDA
to a value date on the last day of a month shall be Basis) (1) If Date1 falls on the 31st, then change it Definitions (June 2000 Version), Section 4.16. Day Count

the same as to the 30th calendar day of the same
month, except for February. This means that the 31st
is assumed to be the 30th and 28 Feb (or 29 Feb for
a leap year) is assumed to be the 28th (or 29th). It is
the most commonly used 30/360 method for non-
US straight and convertible bonds issued before 1
January 1999.

to the 30th; (2) If Date2 falls on the 31st,
then change it to the 30th. See also 2006
ISDA Definitions, Section 4.16. Day Count
Fraction, paragraph (g).

[Symbolic name: ThirtyEThreeSixty]

Fraction, paragraph (f). Note that the algorithm defined
for this day count fraction has changed between the
2000 ISDA Definitions and 2006 ISDA Definitions. See
Introduction to the 2006 ISDA Definitions for further
information relating to this change.
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A012

1SO 20022 name

IC30E23600rEurobondbasismodel2

1SO 20022 definition™

Method whereby interest is calculated based on a
30-day month and a 360-day year. Accrued interest
to a value date on the last day of a month shall be
the same as to the 30th calendar day of the same
month, except for the last day of February whose
day of the month value shall be adapted to the value
of the first day of the interest period if the latter is
higher and if the period is one of a regular schedule.
This means that the 31st is assumed to be the 30th
and 28 Feb of a non-leap year is assumed to be
equivalent to 29 Feb when the first day of the
interest period is the 29th, or to 30 Feb when the
first day of the interest period is the 30th or the 31st.
The 29th day of February in a leap year is assumed
to be equivalent to 30 Feb when the first day of the
interest period is the 30th or the 31st. Similarly, if the
coupon period starts on the last day of February, it is
assumed to produce only one day of interest in
February as if it was starting on 30 Feb when the end
of the period is the 30th or the 31st, or two days of
interest in February when the end of the period is
the 29th, or three days of interest in February when
it is 28 Feb of a non-leap year and the end of the
period is before the 29th.

FIX/
FIXML""
code
value

FIX/FIXML
code value FIX/FIXML definition FpML definition
description
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1SO 20022 name

1SO 20022 definition™

FIX/
FIXML""
code
value

FIX/FIXML
code value
description

FIX/FIXML definition

FpML definition

A013 IC30E33600rEurobondbasismodel3 | Method whereby interest is calculated based on a
30-day month and a 360-day year. Accrued interest
to a value date on the last day of a month shall be
the same as to the 30th calendar day of the same
month. This means that the 31st is assumed to be
the 30th and 28 Feb (or 29 Feb for a leap year) is
assumed to be equivalent to 30 Feb. It is a variation
of the 30E/360 (or Eurobond basis) method where
the last day of February is always assumed to be the
30th, even if it is the last day of the maturity coupon
period.
A014 Actual365NL Method whereby interest is calculated based on the 15 NL365 The number of days in a period equal to the
actual number of accrued days in the interest period, actual number of days, with the exception of
excluding any leap day from the count, and a 365- leap days (29 February) which are ignored.
day year. The number of days in a year is 365, even in
a leap year.
[Symbolic name: NLThreeSixtyFive]
A015 ActualActualUltimo Method whereby interest is calculated based on the 10 Act/Act (ICMA | The Act/Act (ICMA Ultimo) differs from ACT/ACT. | The Fixed/Floating Amount will be calculated in
actual number of days in the coupon period divided Ultimo) Act/Act (ICMA) method only that it assumes | ISMA accordance with Rule 251 of the statutes, by-laws, rules

by the actual number of days in the year. This
method is a variation of the ActualActuallCMA
method with the exception that it assumes that the
coupon always falls on the last day of the month.
Method equal to ACT/ACT.ISMA in the FpML model
and Act/Act (ICMA Ultimo) in the FIX/FIXML model.

that regular coupons always fall on the last
day of the month.
[Symbolic name: ActActISMAUItimo]

and recommendations of the International Securities
Market Association, as published in April 1999, as
applied to straight and convertible bonds issued after 31
December 1998, as though the Fixed/Floating Amount
were the interest coupon on such a bond. This day
count fraction code is applicable for transactions
booked under the 2000 ISDA Definitions. Transactions
under the 2006 ISDA Definitions should use the
ACT/ACT.ICMA code instead.
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1SO 20022 name

1SO 20022 definition™

FIX/
FIXML""
code
value

FIX/FIXML
code value
description

FIX/FIXML definition

FpML definition

A016 IC30EPIus360 Method whereby interest is calculated based on a 13 30E+/360 Variation on 30E/360. Date adjustment rules:
30-day month and a 360-day year. Accrued interest (1) If Date1 falls on the 31st, then change it
to a value date on the last day of a month shall be to the 30th; (2) If Date2 falls on the 31st,
the same as to the 30th calendar day of the same then change it to 1 and increase Month2 by
month. This means that the 31st is assumed to be one, i.e, next month.
the 30th and 28 Feb (or 29 Feb for a leap year) is [Symbolic name: ThirtyEPlusThreeSixty]
assumed to be equivalent to 30 Feb. This method is
a variation of the 30E360 method with the exception
that if the coupon falls on the last day of the month,
change it to 1 and increase the month by 1 (i.e., next
month). Method equal to ThirtyEPlusThreeSixty in
the FIX/FIXML model.
A017 Actual364 Method whereby interest is calculated based on the 17 Act/364 The actual number of days between Date1
actual number of accrued days in the interest period and Date2, divided by 364.
divided by 364. Method equal to Act364 in the [Symbolic name: Act364]
FIX/FIXML model.
A018 Business252 Method whereby interest is calculated based on the 12 BUS/252 Used for Brazilian real swaps, which is based | BUS/252 | The number of Business Days in the Calculation Period
actual number of business days in the interest period on business days instead of calendar days. or Compounding Period in respect of which payment is
divided by 252. Usage: Brazilian Currency Swaps. The number of business days divided by being made divided by 252.
Method equal to BUS/252 in the FpML model and 252.
BusTwoFiftyTwo in the FIX/FIXML model. [Symbolic name: BusTwoFiftyTwo]
A019 Actual360NL Method whereby interest is calculated based on the 16 NL360 This is the same as Act/360, with the
actual number of accrued days in the interest period, exception of leap days (29 February) which
excluding any leap day from the count, and a 360- are ignored.
day year. [Symbolic name: NLThreeSixty]
A020 1 If parties specify the Day Count Fraction to be 1/1 0 1/1 If parties specify the Day Count Fraction to 1/1 Per 2006 ISDA Definitions, Section 4.16. Day Count

then in calculating the applicable amount, 1 is simply
input into the calculation as the relevant Day Count
Fraction. See also 2006 ISDA Definitions, Section
4.16. Day Count Fraction, paragraph (a).

be 1/1 then in calculating the applicable
amount, 1 is simply input into the
calculation as the relevant Day Count
Fraction. See also 2006 ISDA Definitions,
Section 4.16. Day Count Fraction, paragraph
(a).

[Symbolic name: OneOne]

Fraction, paragraph (a) or Annex to the 2000 ISDA
Definitions (June 2000 Version), Section 4.16. Day Count
Fraction, paragraph (a).
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FIX/

x| FIXZFIXML

1SO 20022 name 1SO 20022 definition™® code value FIX/FIXML definition

code

description
value

FpML definition

NARR Narrative

Other method. Other FIX/FIXML code values not listed
above and FIX/FIXML code values that
reserved for user extensions, in the ran
integer values of 100 and higher.

are
ge of

3.3 Valuation method

Classification of valuation inputs

Bucket Input used

1

Quoted prices in active markets for identical assets or liabilities that the entity can access at the measurement date [IFRS 13:76/ASC 820-10-
35-40]. A quoted market price in an active market provides the most reliable evidence of fair value and is used without adjustment to
measure fair value whenever available, with limited exceptions. [IFRS 13:77/ASC 820-10-35-41]

An active market is a market in which transactions for the asset or liability take place with sufficient frequency and volume to provide pricing
information on an ongoing basis. [IFRS 13: Appendix A/ASC 820-10-20].

Valuation method?®

Mark-to-market

Quoted prices for similar assets or liabilities in active markets [IFRS 13:81/ASC 820-10-35-47] (other than quoted market prices included
within bucket 1 that are observable for the asset or liability, either directly or indirectly)

Mark-to-market

Quoted prices for identical or similar assets or liabilities in markets that are not active [IFRS 13:81/ASC 820-10-35-48(b)] (other than quoted
market prices included within bucket 1 that are observable for the asset or liability, either directly or indirectly).

Mark-to-model - historic prices from inactive markets
should not be directly used

Inputs other than quoted prices that are observable for the asset or liability, for example interest rates and yield curves observable at
commonly quoted intervals, implied volatilities, credit spreads [IFRS 13:81/ASC 820-10-35-48(c)] (other than quoted market prices included
within bucket 1 that are observable for the asset or liability, either directly or indirectly)

Mark-to-market

Inputs that are derived principally from or corroborated by observable market data by correlation or other means (“market-corroborated
inputs”) [IFRS 13:81/ASC 820-10-35-48(d)] (other than quoted market prices included within bucket 1 that are observable for the asset or
liability, either directly or indirectly).

Mark-to-model - the inputs can be derived “principally”
from observable market data, meaning that unobservable
inputs can be used

Unobservable inputs for the asset or liability. [IFRS 13:86/ASC 820-10-35-52]

Unobservable inputs are used to measure fair value to the extent that relevant observable inputs are not available, thereby allowing for
situations in which there is little, if any, market activity for the asset or liability at the measurement date. An entity develops unobservable
inputs using the best information available in the circumstances, which might include the entity’s own data, taking into account all
information about market participant assumptions that is reasonably available. [IFRS 13:87-89/ASC 820-10-35-53 - 35-54A]

Mark-to-model — unobservable inputs are used

80 The classification provided in this column is independent from IFRS 13/ASC 820 and is for the sole purpose of reporting critical data elements of OTC derivative transactions.
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3.4 Collateralisation category

3.5 LifeeyeleAction and event reporting

The below table specifies the allowable combinations of [Action type] and [Event type]. It also sets out whether they apply at transaction level, position level or both. The last column of the table indicates

UNCOUNCL | Uncollateralised

Definition

There is no collateral agreement between the counterparties or the collateral agreement(s) between the counterparties stipulates that no
collateral (neither initial margin nor variation margin) has to be posted with respect to the derivative transaction.

PACIPRC1 Partially collateralised: Counterparty 1 only

The collateral agreement(s) between the counterparties stipulates that the reporting counterparty regularly posts only variation margin and
that the other counterparty does not post any margin with respect to the derivative transaction.

PAC2PRC2 Partially collateralised: Counterparty 2 only

The collateral agreement(s) between the counterparties stipulates that the other counterparty regularly posts only variation margin and that
the reporting counterparty does not post any margin with respect to the derivative transaction.

PACOPRCL Partially collateralised

The collateral agreement(s) between the counterparties stipulates that both counterparties regularly post only variation margin with respect to
the derivative transaction.

owcC1 One-way collateralised: Counterparty 1 only The collateral agreement(s) between the counterparties stipulates that the reporting counterparty posts the initial margin and regularly posts
variation margin and that the other counterparty does not post any margin with respect to the derivative transaction.
owce2 One-way collateralised: Counterparty 2 only The collateral agreement(s) between the counterparties stipulates that the other counterparty posts the initial margin and regularly posts

variation margin and that the reporting counterparty does not post any margin with respect to the derivative transaction.

O1RPCOWP1 | One-way/partially collateralised: Counterparty 1

The collateral agreement(s) between the counterparties stipulates that the reporting counterparty posts the initial margin and regularly posts
variation margin and that the other counterparty regularly posts only variation margin.

O2PCOWP?2 | One-way/partially collateralised: Counterparty 2

The collateral agreement(s) between the counterparties stipulates that the other counterparty posts the initial margin and regularly posts
variation margin and that the reporting counterparty regularly posts only variation margin.

FULLFLCL Fully collateralised

The collateral agreement(s) between the counterparties stipulates that both counterparties post initial margin and regularly post variation
margin with respect to the derivative transaction.

when a given [Action type] can be reported without [Event typel.
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Action type &
Event type

combinations

Modify (MODI)

Correct (CORR)

Terminate (TERM)

Action

Tvpe Error (EROR)

Revive (REVI)

Transfer out
(PRTO)

Valuation (VALU)

Collateral

(

Position
component

Compression
Trade Novation or Risk
Reduction
Exercise
(COMP)

Early
Terminatio

Clearing
(CLRG)

Event Type

Exercise
(EXER)

Allocation
(ALOC)

81 NEWT-UPDT is used for upgrading existing ‘exotic’, ‘complex’, or ‘non-standard’ swaps to accurately report and comply with the Technical Manual

82 |f a derivative is traded and immediately added to a position, it must be reported using the action type ‘POSC’. However, if a derivative is reported as a new transaction (‘NEWT’) but then later added into a position, it should be reported using the action type ‘TERM’ and event type

Clearing &
Allocation
(CLAL)

Transfer

Inclusion
In Position

‘INCP".

83 Any live or dead (terminated or expired) transactions can be transferred out except for the transactions that are previously reported as an error. Once a transaction is reported as ‘transfer out’ to a trade repository no further submission is allowed to the same trade repository for that

transaction unless the transaction is transferred back in to the same trade repository. Combination ‘NEWT-PTNG’ should be used in this case.
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3.6 Allowable Action Type Sequences

MODI*, CORR®,
VALL, MARL

MEWT**

TERM
/ REVI®
EROR —— e ——
- —_—
LEES
REw 7 EROR T |

MODI, CORR, I
WALLL, MARL REVI®® MODI*®, CORR®™,

WALL, MARL

TERK

Reporting is facilitated by
combinations of action type and event
type. The action type sequence is
designed to avoid illogical
submissions by reporting
counterparties. A submission with an
action type that is not possible based
on the previous action type should
not satisfy the trade repository’s

validation procedure.

Notes:  The status of the derivative after revival; depends on the maturity date:
* with Expiration Date >= today
** with Expiration Date < today
*¥¥ PRTO is also accepted (but not expected) for termination or expired
**¥¥\With Early Termination Date reported and < today

89



3.7 Definitions for Event Type Allowable Values

Trade TRAD Creation or modification of a transaction.
Novation/Step-in NOVA A novation or step-in legally moves part or all of the financial risks of a transaction from a transferor to a transferee and has the effect of terminating/modifying the original transaction so that it is either terminated

or its notional is modified.

Post trade risk reduction COMP Compressions and other post trade risk reduction exercises generally have the effect either of terminating or modifying (i.e., reducing the notional value) a set of existing transactions and/or of creating a set of
exercise new transaction(s). These processes result in largely the same exposure of market risk that existed prior to the event for the counterparty.

Early termination ETRM Termination of an existing transaction prior to expiration date.

Clearing CLRG Central clearing is a process where a central counterparty (CCP) interposes itself between counterparties to transactions, becoming the buyer to every seller and the seller to every buyer and thereby ensuring the

performance of open transactions. It has the effect of terminating an existing transaction between the buyer and the seller.

Exercise EXER The full or partial exercise of an option or swaption by one counterparty of the transaction.

Allocation ALOC The process by which portions of a single transaction (or multiple transactions) are allocated to one or multiple different counterparties and reported as new transactions.®

Clearing & Allocation LAL A simultaneous clearing and allocation event in a central counterparty (CCP).

Credit event CREV An event that results in a modification or a termination of a previously submitted credit transaction. Applies only to credit derivatives.

Transfer PTNG The process by which a transaction is transferred to another trade repository that has the effect of the closing of the transaction at one trade repository and opening of the same transaction using the same UTI

in a different trade repository (new).

Inclusion in position INCP Inclusion of a CCP-cleared transaction or other fungible transactions into a position, where an existing transaction is terminated and either a new position is created or the notional of an existing position is
modified.

Corporate event CORP The process by which a corporate action is taken on equity underlying that impacts the transactions on that equity.

Update UPDT Update of an outstanding transaction performed in order to ensure its conformity with the amended reporting requirements.

8 Where a derivative is entered into by an agent of a counterparty and the transaction is executed before the derivative is allocated among the counterparties on whose behalf the agent is acting, we would prefer for the reporting counterparty not to report derivatives data in respect of
the pre-allocation transaction and instead, once it receives and processes the allocation from the agent, to report only the allocated derivatives within the time periods set out in section 31 of the TR Rules. However, we would accommodate reporting in respect of the pre-allocation
transaction as set out in this Technical Manual, and for that reason we have provided ALOC as an allowable value. Please also see Example 4.4.
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3.8 Definitions for Action Type Allowable Values

New NEWT The creation of the first transaction resulting in the generation of a new UTI.

Modify MODI A modification of the terms of a previously reported transaction due to a newly negotiated modification (amendment) or a filling in of not available missing information (e.g., post price transaction). It does not
include correction of a previously reported transaction.

Correct CORR A correction of erroneous data of a previously reported transaction.

Terminate TERM A termination of a previously reported transaction.

Error EROR A cancellation of a wrongly submitted entire transaction in case it never came into existence or was not subject to the reporting requirements under the applicable law of a given jurisdiction, or a cancellation of
a duplicate report.

Revive REVI An action that reinstates a reported transaction that was reported with action type "Error” or terminated by mistake or expired due to an incorrectly reported Expiration date.

Valuation VALU An update of a valuation of a transaction. There will be no corresponding Event type.

Collateral/Margin update MARU An update to collateral margin data. There will be no corresponding Event type.

Position component POSC A report of a new transaction that is included in a separate position report on the same day.

Transfer out PRTO A transfer of a transaction from one trade repository to another trade repository (change of trade repository).
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4 Examples

4.1 Fo-beprovided-inthefinalversion-SEF Transactions — Anonymous and cleared

This example illustrates the reporting of anonymous transactions that are subsequently cleared.

01%62 LEITRPT0001ALPHA 10000 2023-04-01714:15:362 NULL LEI1SEF0001 NULL LEI1RPT0001 LEI2CP0002 1 ABCD
2 TERM | CLRG 01%1)313484362 LEIMRPT0001ALPHA 10000 2023-04-01714:15:36Z | 2023-04-01T14:40:36Z LEI1SEF0001 NULL LEIMRPT0001 LEI2CP0002 1 ABCD
3 NEWT | CLRG 01%1)?134(1)4362 LEMRPTO001BETA | LEMRPT0001ALPHA 10000 2023-04-01T14:41:36Z | 2023-04-01T14:40:36Z LEI1CCP0004 LEI1CCP0004 LEI1CCP0004 LEI2CP0002 Y NULL
4 NEWT | CLRG 01%?%34(1)4362 LEIMRPT0001GAMMA | LEI1RPTO001ALPHA 10000 2023-04-01714:41:36Z | 2023-04-01T14:40:36Z LEI1CCP0004 LEI1CCP0004 LEI1CCP0004 LEIMRPT0001 Y NULL

4.2 Package- Price/Spread

This example illustrates how to report package transactions based on either the price or spread.

Row 1 — Submission of a new package transaction but the package transaction price is not known yet.

Row 2 — Modifying the package transaction to update the package transaction price.

Row 3 — Submission of a new package transaction with a package transaction spread.

2023-04- 99999.9999999999999 . 2023-04-

1 NEWT | TRAD 01T14:15:367 LEIMRPTO001EEE NULL 10000 01T14:15:367 LEIMRPT0001 LEI2CP0002
2023-04- True ABCD12 32 1 NULL NULL NULL 10.23 EUR 2023-04-

2 MODI | TRAD 05T16:14:367 LEIMRPTO001EEE CAD 10000 01T14:15:367 LEI1RPT0001 LEI2CP0002
2023-04- True ABCD34 NULL NULL 200 NULL 4 20.23 EUR 2023-04-

3 NEWT | TRAD 01T14:15:367 LEMRPTO001FFF NULL 10000 01T14:15:367 LEIMRPT0001 LEI2CP0002
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4.3 Partial Termination/Amendment, Correction

This example illustrates how different Action — Event type combinations are used to report changes to a previously submitted transaction.

1 TRAD 2023-04-01T14:15:36Z 2024-01-01 LENRPT0001AAAA 0000 2023-04-01T14:15:36Z LEIRPT0001 LEI2CP0002
2 MODI TRAD True 2023-04-02710:22:10Z 2024-01-01 LENRPT0001AAAA 9000 2023-04-01T14:15:36Z LENRPT0001 LEI2CP0002
3 MODI TRAD FALSE 2023-04-03710:22:10Z 2024-01-01 LENRPT0001AAAA OPET 9000 2023-04-01T14:15:36Z LENRPT0001 LEI2CP0002
4 CORR 2023-04-04710:22:10Z 2024-01-01 LEIRPT0001AAAA EXTD 9000 2023-04-01T14:15:36Z LEIRPT0001 LEI2CP0002
4.4 Allocation
This example illustrates how pre- and post- "Allocation” transactions are reported.
1 TRAD 2023-04-01714:15:36Z LEIRPT0001PREAA 10000 2023-04-01714:15:36Z LEIRPT0001 LEIFUNDMGR
2 ALOC 2023-04-02710:22:10Z LEI1RPT0001PREAA 10000 2023-04-01714:15:36Z LEIRPT0001 LEIFUNDMGR
3 NEWT ALOC 2023-04-02710:22:10Z LEI1RPT0001POST1 LENMRPT0001PREAA 4000 2023-04-02710:22:10Z LEIRPT0001 LEI2CPO0A1
4 NEWT ALOC 2023-04-02710:22:10Z LEIRPT0001POST2 LEIRPT0001PREAA 6000 2023-04-02710:22:10Z LEIRPT0001 LEI2CP00A2
4.5 Position
This example illustrates how a derivative is reported when it is included in a position.
Row 1,2- Submitting new derivative that is the start of a new position on the same day.
Row 3 - Submitting end of day valuation messages at position level.
Row 4,5 — Submitting new derivative that is included in a position on the same day.
Row 6,7,8 — Submitting new derivative that is included in a position on the next day.
Row 9,10 — Submitting early termination at position level due to sell activity.
Row 11 — Maintaining the position open and reporting a zero contract value on a daily basis.
Row 12 — Termination of the position.
1 | posc 2023-01-05T14:01:34Z LEIRPT0001TRAD1 | LEIRPT0001POSC1 2023-01-05T08:01:34Z | LEIRPT0001 | LEICP0002 TCTN
1,000
2 | NEwT | INCP 2023-01-05T14:01:34Z LEIRPT0001POSC1 . 2023-01-05T09:01:34Z | LEIRPT0001 | LEICP0002 PSTN
1,000
3 | VA 2023-01-05T18:01:34Z LEIRPT0001POSC1 B 2023-01-05T09.01:34Z | LEIRPT0001 | LEICP0002 PSTN
1,000 1,245




4 | PosSC i 2023-01-07708:01:34Z LEIRPTO001TRAD2 | LEIRPT0001POSC1 2023-01-06T12:01:34Z | LEIRPT0001 | LEICP0002 | ICIN i
5 | MODI | INCP 2023-01-07T18:01:34Z LEIRPT0001POSC1 _ = 2023-01-05T09:01:34Z | LEIRPT0001 | LEICP0002 | PSTN .
6 | NEWT | TRAD 2023-01-08718:01:34Z LEIRPT0001TRAD3 _ L 2023-01-08T00:01:34Z | LEIRPT0001 | LEICP0002 | ICIN
7 | TERM | INCP 2023-01-09T18:01:34Z LEIRPT0001TRAD3 | LEIRPT0001POSC1 % 2023-01-08T09:01:34Z | LEIRPT0001 | LEICP0002 | ICTN
8 | MoDI | INCP 2023-01-09T18:02:34Z LEIRPT0001POSCT . 2023-01-05T09:.01:34Z | LEIRPT0001 | LEICP0002 | PSTN i
9 | MODI | ETRM |  2023-01-10T15:01:34Z LEIRPT0001POSC1 . 20 2023-01-05T09:01:34Z | LEIRPT0001 | LEICP0002 | PSTN _
10 | MODI | ETRM |  2023-01-11T11:01:34Z LEIRPT0001POSC1 . L%ﬂ 2023-01-05T09:01:34Z | LEIRPT0001 | LEICP0002 | PSTN
11 | VAU i 2023-01-11718:01:34Z LEIRPT0001POSCT . 0 2023-01-05T09:.01:34Z | LEIRPT0001 | LEICP0002 | PSTN 0
12 | TERM | ETRM |  2023-01-12T15:01:34Z LEIRPT0001POSC1 _ 0 2023-01-05T09:01:34Z | LEIRPT0001 | LEICP0002 | PSTN i
4.6 Error and Revive
This example illustrates a derivative that was booked in error and subsequently cancelled, but needs to be revived as it was cancelled by mistake.
1 | NEWT | TRAD 2023-04-01714:15:36Z LEI1RPT0001GGG 10000 2023-04-01714:15:362 LEI1RPTO0001 LEI2CP0002
2 | EROR 2023-04-04T14:21:36Z LEI1RPT0001GGG 10000 2023-04-01714:21:36Z LEI1RPTO0001 LEI2CP0002
3 | REV 2023-04-05T14:21:36Z LEI1RPT0001GGG 10000 2023-04-01T14:21:362 LEI1RPT0001 LEI2CP0002
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2023-04-01T14:15:362 LEITRPT0001GGG | JESXCC 10000 2023-04-01714:15:362 LEI1RPT0001 LEI2CP0002

4.8 Upgrade

This example illustrates how to report an upgrade event type in order to ensure its conformity with the amended reporting requirements.

Row 1: A new derivative executed on 2023-04-01.

Row 2: New reporting requirements were implemented, the existing derivative is reported as Modify-Upgrade (MODI-UPDT) in order to comply with the new requirements.®

2023-04- 2023-04-

1 NEWT | TRAD 01714:15:367 LEIRPT0001FFF 10000 MarkToMarket 01T14:15:367 FULLY LEI1RPT0001 LEI2CP0002 NULL N
2024-05- 2023-04-

2 MODI UPDT 04T14:21:367 LEI1RPT0001FFF 10000 MTMA 01T14:21:367 FLCL LEI1RPT0001 LEI2CP0002 BILT N

% Please note that the example provided is not an exhaustive list of the fields affected by the amended reporting requirements. Therefore, it is recommended that you review the rule to identi

all fields that may be impacted.
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