SEC Field List
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. . . Publically |Cleared . L e
- L . S - C Verificatio [Product
Field Name Description Subm_lssmn Data Cor_1d|t|_onal Additional Validation Rule Title Rule Language Subm|tt XML Tag Dissiminat |Novation Dispute Rejection Ul
1 Requirement [Format |Validation ed Field ed T Message |Message [Message [n Message |Key
The action type of Standard Value must be 'N' first time |907(a)(1) - policies and (a) General policies
Action Type the trade Required Data N/A a 'USI' is submitted. Value |procedures of registered |and procedures. With [Y <actionType> Y Required |Required |Required [Required |Required [N
2 message Value can not be 'N'if USI has SBSDR - specific data respect to the receipt,
An indication of Standard 901(e)(2) - reporting of (e) Reporting of life <allocationStatus Not
Allocation Status whether thisis a |Required Data N/A N/A lifecycle events - all cycle events; (2) All Y S displayed, |NA NA NA NA NA N
3 pre-allocation or Value reports of lifecycle events |reports of life cycle used for
TV product Required or Standard 901(c)(1)(i) - primary trade [(c) Primary trade Y (or
Asset Class related field. Will |Derived Data N/A N/A info. - asset class information. The can be |<assetClass> Y NA NA NA NA NA Y
4 always be credit [(Product Field) [Value reporting side shall derived)
The LEI of the i, Conditionally . . (a) Assigning reporting
- < .
Alpha SBSDR ID [SBSDR that the Cond!t|onally Free form required on Must be valid LEI of an 901.(a).(2)(||)(E)(§) . duties. A security- Y alphaSBSDRID N Required |NA NA NA NA N
Required text SBSDR assigning reporting duties - . . >
5 alpha swap was cleared based swap, including
Alpha USI of the alpha |Conditionally  |Free form [COMIONAY e lated must be valid  |901(a)(2)(ii)(E)(6) - (2) Assigning reporting <alphaTransactio .
. . required on . e . . duties. A security- Y N Required [NA NA NA NA N
Transaction ID trade Required text Transaction ID Format assigning reporting duties - . . niD>
6 cleared based swap, including
Bespoke Swa A flag indicating 901(c)(1)(v) - primary (c) Primary trade
Fla P P the swap is a Required Boolean [N/A N/A trade info. - customized information. The Y <bespokeSwap> |Y NA NA NA NA NA N
7 9 bespoke product. SBS data elements to reporting side shall
References the |Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <classification>
Classification high-level type of |Derived Data N/A N/A info. - product ID and other [information. The can be Y NA NA NA NA NA Y
8 product. (Product Field) |Value information reporting side shall derived)
An indication of 901(e)(ii) - reporting of (e) Reporting of life
Cleared the clearing Required Boolean [N/A N/A lifecycle events - cycle events; (1); (i) [Y <cleared> Y NA NA NA NA NA N
9 status of the trade acceptance for clearing Acceptance for
Transaction IDs i, Conditionally . 901(qg) - assigning (g) Assigning < .
. . - | T t .
Cleared . for the beta swap Cond!tlonally Free form required on I popula_ted must be valid transaction ID transaction ID. A Y clearedTransact N Required [NA NA NA NA N
10 Transaction ID 1 . Required text Transaction ID Format . L oniD1>
to which the cleared registered security:
Cleared . The num_ber of . 901(g) - assigning (9) ASS|gn|ng <clearedTransacti
Transaction ID 1 [Transaction IDs |Derived Number |NA NA transaction ID transaction ID. A Y oniD1Count> N NA NA NA NA NA N
11 |count for the beta swap registered security-
Transaction IDs . 901(qg) - assigning (g) Assigning <cl d .
. . - T t .
Cleared . of the resulting Optional Free form N/A If populated must be valid transaction ID transaction ID. A Y cearediransact N Required [NA NA NA NA N
Transaction ID 2 text USI Format . . oniD2>
12 gamma swap(s) registered security-
Cleared . The num_ber of _ 901(g) - assigning (9) ASS|gn|ng <clearedTransacti
Transaction ID 2 [Transaction IDs |Derived Number |NA NA transaction 1D transaction ID. A Y onlD2Count> N NA NA NA NA NA N
13 |count for the gamma registered security-
Clearing Indicates the time - Standard . . 901(e)(ii) - reporting of (e) Reporting of life .
- - <cl A t
Acceptance the trade was Cond!tlonally Data Requwed_lf N/A lifecycle events - cycle events; (1); (i) [Y ceanngaceepia Iy NA NA NA NA NA N
. Required Cleared = Y . nceTimestamp>
14 Timestamp accepted for Value acceptance for clearing Acceptance for
. - Required if . 901(d)(6) - secondary (d) Secondary trade .
. . Al = ) . o <clearingAgentid .
Clearing Agent ID ID of clearing Condl_tlonally Free form Clearing Agent If Clearing Agent Sogrce trade info. - the name of  |information. In addition |Y cleanngig N Required |NA NA NA NA N
15 agent. Required text . LEI then must be valid LEI ; . . . >
Name is not clearing agency to which __|to the information
. . Standard |Required if 901(d)(6) - secondary (d) Secondary trade < .
. ’ ) . - | Agentld .
Clearing Agent ID Sourge of ID for Cond!tlonally Data Clearing Agent |N/A trade info. - the name of  |information. In addition |Y clearingagen N Required |NA NA NA NA N
16 Source clearing agent. Required . ; . . . Type>
Value Name is not clearing agency to which |to the information
. Standard 901(d)(6) - secondary (d) Secondary trade N .
A . ‘ h : g . <clearingAgent
Clearing Agent Corporgte NaMe 1 perived Data N/A trade info. - the name of  [information. In addition |(derived creanngag N NA NA NA NA NA N
17 |Name of clearing agent. ; . . . Name>
Value clearing agency to which _[to the information from
Clearm.g ID of the Clearing Conditionally Free form Requwed_lf If populated must be Valid 901(d.)(7) i se_condary _(d) Secqndary tradg_ <clearingExceptio
Exception Party |Exception Party Required text Cleared = N Company ID/LEI trade info. - direct information. In addition |Y nPartyld> N NA NA NA NA NA N
18 |iD for end-user q and Mandatory pany ' counterparties invoking the|to the information Y
Clearing ID Source of the i, Required if 901(d)(7) - secondary (d) Secondary trade ) .
. . d t be LEI ’ . ) . o <clearingExceptio
Exception Party |Clearing ggnﬂ'itrsga”y ::er:,te form Cleared = N :Lfe?g;:ate mustbe or trade info. - direct information. In addition |Y n;::ftlyl dgl'ype>p N NA NA NA NA NA N
19 |ib source Exception Party q and Mandatory ) counterparties invoking the|to the information
. Indicates the type . Standard |Required if 901(d)(7) - secondary (d) Secondary trade < . : :
. : . A . o clearingExceptio|Y (displays
(E:>|(ecaem':i%n Type of clearing gg“ﬂ:trlgga”y Data Cleared =N N/A trade info. - direct information. In addition |Y nTypeI> gExceptt v (o:sli)l) S INA NA NA NA NA N
20 P yp exception invoked q Value and Mandatory counterparties invoking the|to the information
. . Indicates the time i, Standard oo 901(c)(6) - primary trade [(c) Primary trade < . :
| R t
C.Iearlng Receipt the trade was Cond!tlonally Data Requwed_lf N/A info. - direct counterparties [information. The Y clearningreceip N NA NA NA NA NA N
21 Timestamp . Required Cleared = Y . . . . . Timestamp>
received for Value intending to submit to reporting side shall
Flag for trades 901(c)(7) - primary trade |(c) Primary trade < .
. ; ) . clearingMember
'(:le\: Default Trade from the default |Required Boolean [N/A N/A info. - any flags set forth  |information. The Y DefauIItTgra de> Y NA NA NA NA NA N
22|79 for a clearing by the SBSDR policies and|reporting side shall
The date the - Standard |Required if 901(d)(4) - secondary (d) Secondary trade <
) . . llateral A
Collateral Collateral Conditionally 150 |collateral N/A trade info. -date of information. In addition [Y COTALETAIAGee NA NA NA NA NA N
23 |Agreement Date Required . ) mentDate>
Agreement Value Agreement collateral agreement to the information
The Collateral . Standard S 901(d)(4) - secondary (d) Secondary trade
f h . - <collateralAgree
,20:'::;:2:1 t Type Agreement type ggnﬂlitrlggally Data zfecgggdzl N N/A trade info. -date of information. In addition |Y mentType> g N NA NA NA NA NA N
24 M9 YP€ |petween the trade| -] Value collateral agreement to the information
Combpression Indication that the 907(a)(4) - general policies|(a) General policies
Fla P transaction has  |Required Boolean [N/A N/A and procedures - (i) and procedures. With [Y <compression> [N NA NA NA NA NA N
25 9 been subject to or identifying characteristics [respect to the receipt,
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1 Requirement [Format |Validation ed Field ed T Message |Message [Message [n Message |Key
. . Indicates if the Standard 901(d)(5) - secondary (d) Secondary trade . :
(Tion:rmatlon Confirmation was |Required Data N/A N/A trade info. - any additional |information. In addition |Y :zonflrmatlonTyp N NA NA NA NA NA N
26 ['YP completed via Value data elements in the SBS |to the information
Designates the  |Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <contractTvpes
Contract Type type of derivative |Derived Data N/A N/A info. - product ID and other |information. The can be P Y NA NA NA NA NA Y
27 (e.g., Security-  |(Product Field) |Value information reporting side shall derived)
The Fixed Rate |Required or 901(c)(1)(iv) - primary (c) Primary trade Y (or <Coupon>
Coupon coupon amount  [Derived Number [N/A N/A trade info. - the terms of  |information. The can be P Y NA NA NA NA NA Y
28 paid by the (Product Field) any standardized fixed or_|reporting side shall derived)
Credit_Event Indicates the type |Conditionally Free form |Required if 901(e)(2) - reporting of (e) Reporting of life
of credit event. Required text Lifecycle Event |N/A lifecycle events - all cycle events; (2) All Y <creditEvent> N NA NA NA NA NA N
29 Status equals reports of lifecycle events |reports of life cycle
Credit_Event_Dat |The date of the |Conditionally Date Required if 901(e)(2) - reporting of (e) Reporting of life <creditEventDate
e credit event Required (yyyy-MM-|Lifecycle Event |N/A lifecycle events - all cycle events; (2) All Y S N NA NA NA NA NA N
30 dd) Status equals reports of lifecycle events [reports of life cycle
Flag for cross- 902(c)(5) - public (a) General. Except as ., |Not
C.ross Border border public Required Boolean [N/A N/A dissemination of provided in paragraph [Y <crossBorderTick displayed, [NA NA NA NA NA N
31 Tick Exempt Flag | . C ) i i : . Exempt>
dissemination transaction reports - non- |(c) of this section, a used for
- . - Standard 906(b) - other duties of (b) Duty to provide N
lCE)trpty L Affiliate :T:;:\Srty L's affiliate Derived Data N/A N/A participants - duty to ultimate parent and (repeati [<cplAffiliateld> [N NA NA NA NA NA N
32 : Value provide ultimate parent _|affiliate information.  |ng field)
- . . Standard 906(b) - other duties of (b) Duty to provide N -
Ctrpty 1 Affiliate - |Party L' affiliate Derived Data N/A N/A participants - duty to ultimate parent and (repeati <cplAffiliateldTyp N NA NA NA NA NA N
33 (D Source IDs sources. . . e . : e>
Value provide ultimate parent affiliate information. ng field)
ID of the Branch i, Standard |Required if 901(d)(2) - secondary (d) Secondary trade
lCDtrpty 1 Branch of Party 1. For ggnﬂ'itrsga”y Data Cleared = N N/A trade info. - (2) As information. In addition |Y <cplBranchld> [N NA NA NA Optional NA N
34 non reporting q Value and Ctpty 1 is applicable, the branch ID, [to the information
Indicates the ID . Standard |Required if 901(d)(2) - secondary (d) Secondary trade
lCDtrpty 1 Broker of the Broker for ggni:trlggally Data Cleared = N N/A trade info. - branch ID of |information. In addition |Y <cplBrokerld> N NA NA NA Optional NA N
35 Trade Party 1 if q Value and Ctpty 1 is the direct counterparty on [to the information
Indicates the ID . Standard |Required if 901(d)(2) - secondary (d) Secondary trade Conditionall
lcgrg(t)); rlcgroker Source of the (Fignglitrl((;gally Data Cleared = N LEI or Internal trade info. - broker ID of  |information. In addition |Y :gplBrokerldTyp N NA NA NA y Required [NA N
36 Broker for Trade q Value and Ctpty 1 is the direct counterparty on |to the information (if Ctrpty 1
The buyer's . Required if . . 906(a) - other duties of (a) Identifying missing .
Ctrpty 1 Contact . <
£ Pty &t | contact email Condl_tlonally Free form Cleared = N Valid email qddress participants - identifying UIC information. A Y cpiContactemai N NA NA NA NA NA N
37 mail Required text (abc@domain.com) L . . . L I>
address. and Mandatory missing UIC information __[registered security:
The client Conditionall Standard |Required if 901(d)(2) - secondary (d) Secondary trade
Ctrpty 1 Desk ID |assigned Required y Data Cleared = N N/A trade info. - trading desk  |information. In addition [Y <cplDeskld> N NA NA NA Optional NA N
38 identifier for the q Value and Ctpty 1 is ID of the direct to the information
Ctrpty 1 Clearing |The ID of the . Condition |If Cleared =Y 901(d)(5) - secondary (d) Secondary trade .
Il <cplCl M
Member ID clearing member gondl_tlona Y ally partt 1 or 2 N/A trade info. - any additional |information. In addition |Y cpiClearingMe N NA NA NA NA NA N
39 equired . . ' . . mberld>
of the buyer Required [clearing data elements in the SBS _|to the information
Ctrpty 1 Clearing [The r_1ame of the Conditionally Derived 901(d_)(5) - secondary (d) Secqndary tradg_ <cp1ClearingMe
Member Name clearing member . N/A trade info. - any additional |information. In addition |N NA NA NA NA NA N
40 Required ) . . mberName>
of the buyer data elements in the SBS |to the information
Ctrpty 1 Clearing |The source of the . Required [If Cleared =Y 901(d)(5) - secondary (d) Secondary trade .
Il <cplCl M
Member Source |ID of the clearing gond!tlona y partt 1 or 2 N/A trade info. - any additional |information. In addition |Y cpiClearingMe NA NA NA NA NA N
41 equired . ) . . mberldSource>
member for the clearing data elements in the SBS _|to the information
Ctrpty 1 LEI of execution Conditionall Standard |Required if 901(d)(1) - secondary (d) Secondary trade
; agent for Party 1. . y Data Cleared = N N/A trade info. - the execution |information. In addition |Y <cplExecutionld>[N NA NA NA Optional NA N
47 |Execution ID : Required . . .
For non reporting Value and Ctpty 1 is agent ID of each to the information
D of Partv 1 Free form If Ctrpty 1 ID Source equals [901(d)(1) - secondary (d) Secondary trade
Ctrpty 1 ID y Required N/A LEI then must be a Valid trade info. - the information. In addition |Y <cplld> N Required |Required |Required [Required |Required [N
43 (Buyer) text . .
LEI counterparty ID of each to the information
Ctrpty 11D ID Source of . Standard 901(d_)(1) - secondary _(d) Secqndary tradg_ _ _ _ _ _
Required Data N/A N/A trade info. - the information. In addition |Y <cplldType> N Required |Required |Required [Required |Required [N
44 Source Party 1 (Buyer) . .
Value counterparty ID of each to the information
. ID of the i, Standard |Required if 901(d)(1) - secondary (d) Secondary trade . .
CE::]rt[i)tty lélndlrect guarantor entity (Fignglitrl((;gally Data Cleared = N N/A trade info. - the information. In addition |[Y ch>pllnd|rectEnt|ty N NA NA NA Optional NA N
45 y of Party 1 For non q Value and Ctpty 1 is counterparty ID of each to the information
. ID Source of the . Standard |Required if 901(d)(1) - secondary (d) Secondary trade . . Conditionall
(E::]rt?tty IlDlgg:fg; guarantor entity g:nﬂlitrlé)gally Data Ctrpty 1 Indirect|N/A trade info. - the information. In addition |Y chzlp_)llgc:lrectEntlty N NA NA NA y Required [NA N
46 y of Party 1 i Value Entity ID is not counterparty ID of each __|to the information P (f ID is
Ctrpty 1 Indirect [Anindication of |Conditionally Standard |Required if 908(b) - cross-border (b) Limitation on <cplindirectEntity Not
Entity US Person |whether the party [Required Data Ctrpty 1 Indirect|N/A matters - limitation on obligations. Notwithsta |Y U displayed, [NA NA NA Optional NA N
47 . ) . S . sPerson> i )
is US Person Value Entity ID is not obligations nding any other logic used:
-, Standard . . 901(d)(1) - secondary (d) Secondary trade Y
Ctrpty 1 Name | \ame of Party 1| Conditionally Derived if ID 1, trade info. - the information. In addition |(derived |<cpl Name> [N NA NA NA NA NA N
48 (Buyer) Required Source is LEI ) . .
Value counterparty ID of each to the information if LEI)
Ctrpty 1 An indication of " Standard |Required if 901(c)(5) - primary trade  |(c) Primary trade Y if SBSD,
Regulatory whether the party CR:gnﬂlitrlggally Data Cleared = N N/A info. - registered security- [information. The Y <cgiReguIatoryT otherwise |NA NA NA NA NA N
49 Designation is a security q Value and Ctpty 1 is based swap dealer reporting side shall yp N
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1 Requirement [Format |Validation ed Field ed T Message |Message [Message [n Message |Key
An indication of 907(a)(1) - policies and (a) General policies -
Ctrp.ty. 1 SEC whether the party |Required Boolean [N/A N/A procedures of registered |and procedures. With [Y <cplSecParticipa N NA NA NA NA NA N
50 |Participant Ind o i o . nt>
qualifies as an SBSDR - specific data respect to the receipt,
. If a Third Party Standard 907(a)(1) - policies and (a) General policies .
gzta:?tleteTglr;Zr D reports on behalf [Optional Data N/A N/A procedures of registered |and procedures. With |Y :CgrltlnléipawR N Optional Optional Optional Optional Optional N
51 y Rep of Counterparty 1, Value SBSDR - specific data respect to the receipt, P
Ctrpty 1 Third If a Third Party Standard 907(a)(1) - policies and (a) General policies <cp1ThirdPartyR Conditionall |Conditionall [Conditionall | Conditionall {Conditionall
Party Reporter ID |reports on behalf [Optional Data N/A N/A procedures of registered [and procedures. With [Y e grterldT o> N y Required |y Required [y Required [y Required |y Required [N
52 [source of Counterparty 1, Value SBSDR - specific data respect to the receipt, P yp (If ID is (If ID is (If ID is (If ID is (If ID is
Ctrpty 1 Third If a Third Party Standard . . 907(a)(1) - policies and (a) General policies Y (or .
Party Reporter reports on behalf [Optional Data gsslfedig Il_lél N/A procedures of registered |and procedures. With [can be :Czrltlnl\;::zrlyR N Optional Optional Optional Optional Optional N
53 [Name of Counterparty 1, Value SBSDR - specific data respect to the receipt, |derived) P
ID of the Trader Conditionall Standard |Required if 901(d)(2) - secondary (d) Secondary trade
Ctrpty 1 Trader ID|of Party 1 For non . Y Data Cleared = N N/A trade info. - trader ID of the|information. In addition |Y <cplTraderld> [N NA NA NA Optional NA N
54 . .. .. |Required . . . .
reporting side, if Value and Ctpty 1 is direct counterparty on the |to the information
. . Standard 906(a) - other duties of (a) Identifying missing .
Ctrpty 1 Ult t . N . . . - <
Pty imate |Party 1's parent Derived Data N/A participants - identifying UIC information. A N cpiUlimatePar N NA NA NA NA NA N
55 [Parent ID LEI/ID. ] . . . o entld>
Value missing UIC information reqgistered security:
. . Standard 906(a) - other duties of (a) Identifying missing )
Ctrpty 1 Ultimate |Party 1's parent Derived Data LEl or Internal  [N/A participants - identifying UIC information. A N <cplultimatePar N NA NA NA NA NA N
56 Parent ID Source (ID Source. o . . . . entldType>
Value missing UIC information __[registered security-
Ctrpty 1 US An indication of 908(b) - cross-border (b) Limitation on Not
whether the party |Required Boolean [N/A N/A matters - limitation on obligations. Notwithsta |Y <cplUSPerson> [displayed, |NA NA NA Optional NA N
57 Person Ind . . . : )
is US Person obligations nding any other logic used:
L , - Standard 906(b) - other duties of (b) Duty to provide N
lCDtrpty 2 Affiliate :ZE;asrty 2's affiliate Derived Data N/A N/A participants - duty to ultimate parent and (repeati [<cp2Affiliateld> [N NA NA NA NA NA N
58 ’ Value provide ultimate parent __|affiliate information. _ |ng field)
- . . Standard 906(b) - other duties of (b) Duty to provide N -
lCDtrpty 2 Affiliate |Party 2:s affiliate Derived Data N/A N/A participants - duty to ultimate parent and (repeati <cp2AffiliateldTyp N NA NA NA NA NA N
59 Source IDs sources. . . e . : e>
Value provide ultimate parent affiliate information. ng field)
ID of the Branch i, Standard |Required if 901(d)(2) - secondary (d) Secondary trade
Ctrpty 2 Branch of Party 2. For Cond!tlonally Data Cleared = N N/A trade info. - branch ID of  |information. In addition |Y <cp2Branchld> [N NA NA NA Optional NA N
60 ID . Required . . . .
non reporting Value and Ctpty 2 is the direct counterparty on [to the information
Indicates the ID . Standard |Required if 901(d)(2) - secondary (d) Secondary trade
|(|23trpty 2 Broker of the Broker for ggnﬂlitrlggally Data Cleared = N N/A trade info. - broker ID of  |information. In addition |Y <cp2Brokerld> N NA NA NA Optional NA N
61 Trade Party 2 if q Value and Ctpty 2 is the direct counterparty on |to the information
Indicates the ID i, Standard |Required if 901(d)(2) - secondary (d) Secondary trade Conditionall
grgc% rzczroker Source of the (Fignglitrlggally Data Cleared = N LEI or Internal trade info. - broker ID of  |information. In addition [Y :szBrokerldTyp N NA NA NA y Required [NA N
62 Broker for Trade q Value and Ctpty 2 is the direct counterparty on |to the information (if Ctrpty 2
The Seller's - Required if . . 906(a) - other duties of (a) Identifying missing .
CE:trpr 2 Contact contact email Condl_tlonally Free form Cleared = N Valid email qddress participants - identifying UIC information. A Y <cp2ContactEmai N NA NA NA NA NA N
63 mail Required text (abc@domain.com) L . . . L I>
address. and Mandatory missing UIC information _ [reqgistered security:
The client Conditionall Standard |Required if 901(d)(2) - secondary (d) Secondary trade
Ctrpty 2 Desk ID |assigned Required y Data Cleared = N N/A trade info. - trading desk |information. In addition |Y <cp2Deskld> N NA NA NA Optional NA N
64 identifier for the q Value and Ctpty 2 is ID of the direct to the information
Ctrpty 1 Clearing |The ID of the . Condition |If Cleared =Y 901(d)(5) - secondary (d) Secondary trade .
Il <cplCl M
Member ID clearing member gond!tlona y ally partt 1 or 2 N/A trade info. - any additional |information. In addition |Y cplClearingMe N NA NA NA NA NA N
65 equired . . ) . . mberld>
of the buyer Required [clearing data elements in the SBS _|to the information
Ctrpty 1 Clearing |The name of the . Derived 901(d)(5) - secondary (d) Secondary trade < .
Member Name clearing member Condl_tlonally N/A trade info. - any additional |information. In addition [N cpiClearingMe NA NA NA NA NA N
66 Required ) . . mberName>
of the buyer data elements in the SBS |to the information
Ctrpty 1 Clearing |The source of the i, Required [If Cleared =Y 901(d)(5) - secondary (d) Secondary trade .
. Conditionall ’ . ) . - <cplCl M
Member Source |ID of the clearing Rond! lonally partt 1 or 2 N/A trade info. - any additional |information. In addition |Y cpiClearingMe NA NA NA NA NA N
67 equired . ) . . mberldSource>
member for the clearing data elements in the SBS _[to the information
Ctrpty 2 LEI of execution Conditionall Standard |Required if 901(d)(1) - secondary (d) Secondary trade
. agent for Party 2. . y Data Cleared = N N/A trade info. - the execution |information. In addition |Y <cp2Executionld>[N NA NA NA Optional NA N
68 Execution ID : Required . . .
For non reporting Value and Ctpty 2 is agent ID of each to the information
ID of Party 2 Free form If Ctrpty 2 ID Source equals [901(d)(1) - secondary (d) Secondary trade
Ctrpty 2 ID y Required N/A LEI then must be a Valid trade info. - the information. In addition |[Y <cp2ld> N Required |Required |Required [Required |Required [N
69 (Seller) text . .
LEI counterparty ID of each to the information
Ctrpty 2 ID ID Source of _ Standard 901(d_)(1) - secondary _(d) Secqndary tradg_ _ _ _ _ _
Required Data N/A N/A trade info. - the information. In addition |Y <cp2ldType> N Required |Required |Required [Required |Required [N
70 Source Party 2 (Seller) : .
Value counterparty ID of each to the information
. ID of the - Standard |Required if 901(d)(2) - secondary (d) Secondary trade . .
(E::t?tty |2DInd|rect guarantor entity ggnﬂ:trlé)gally Data Cleared = N N/A trade info. - the information. In addition |Y Lc)pZIndlrectEntlty N NA NA NA Optional NA N
71 y of Party 2 For non q Value and Ctpty 2 is counterparty ID of each to the information
. ID Source of the . Standard |Required if 901(d)(1) - secondary (d) Secondary trade . . Conditionall
CE::]rtFi)tty Ileggll;fg; guarantor entity ggnﬂlitrlggally Data Ctrpty 2 Indirect|N/A trade info. - the information. In addition |Y ;?ZlgglrectEntlty N NA NA NA y Required [NA N
72 y of Party 2 q Value Entity ID is not counterparty ID of each _|to the information P (f ID is
Ctrpty 2 Indirect |An indication of |Conditionally Standard |Required if 908(b) - cross-border (b) Limitation on <cplindirectEntity Not
Entity US Person |whether the party [Required Data Ctrpty 2 Indirect|N/A matters - limitation on obligations. Notwithsta |Y P displayed, |NA NA NA Optional NA N
73 . ) . S . UsPerson> i )
is US Person Value Entity ID is not obligations nding any other logic used:
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1 ed Message
. Standard . . 901(d)(1) - secondary (d) Secondary trade Y
Ctrpty 2 Name E\‘lsaerlrl]gr)o fParty 2 ggncdlitrfgally Data 2§L'éidig ||_E|;| N/A trade info. - the information. In addition |(derived [<cp2Name> N NA NA NA NA NA N
74 q Value counterparty ID of each __|to the information if LEI)
Ctrpty 2 An indication of . Standard |Required if 901(c)(5) - primary trade |(c) Primary trade < Y if SBSD,
2RegulatoryT .
Regulatory whether the party ggnﬂlitrzgally Data Cleared = N N/A info. - registered security- |information. The Y C£> eguioY T otherwise  |NA NA NA NA NA N
75 |Designation is a security q Value and Ctpty 2 is based swap dealer reporting side shall P N
An indication of 907(a)(1) - policies and (a) General policies < -
. . . cp2SecParticipa
Ctrp.ty. 2 SEC whether the party |Required Boolean [N/A N/A procedures of registered |and procedures. With |Y P gy NA NA NA NA NA N
76 Participant Ind o i o . nt>
qualifies as an SBSDR - specific data respect to the receipt,
. If a Third Party Standard 907(a)(1) - policies and (a) General policies .
< . . . .
g;rr?tszeTglr;gr D reports on behalf [Optional Data N/A N/A procedures of registered |and procedures. With [Y ecgrzt'gnlé(iPartyR N Optional Optional Optional Optional Optional N
77 y Rep of Counterparty 2, Value SBSDR - specific data respect to the receipt, P
Ctrpty 2 Third If a Third Party Standard 907(a)(1) - policies and (a) General policies <cp2ThirdPartyR Conditionall |Conditionall | Conditionall | Conditionall | Conditionalll
Party Reporter ID |reports on behalf [Optional Data N/A N/A procedures of registered [and procedures. With [Y e grterIdT o> N y Required |y Required [y Required [y Required |y Required [N
78 [source of Counterparty 2, Value SBSDR - specific data respect to the receipt, P yp (If ID is (If ID is (If ID is (If ID is (If ID is
Ctrpty 2 Third If a Third Party Standard . . 907(a)(1) - policies and (a) General policies Y (or .
< . . . . .
Party Reporter reports on behalf [Optional Data [S)glrjlx:eedig Il_DEI N/A procedures of registered |and procedures. With |can be ecgrztzmg:zrlm N Optional Optional Optional Optional Optional N
79 [Name of Counterparty 2, Value SBSDR - specific data respect to the receipt, |derived) P
ID of the Trader Conditionall Standard |Required if 901(d)(2) - secondary (d) Secondary trade
Ctrpty 2 Trader ID|of Party 2 For non Required y Data Cleared = N N/A trade info. - trader ID of the|information. In addition |Y <cp2Traderld> N NA NA NA Optional NA N
80 reporting side, if q Value and Ctpty 2 is direct counterparty on the |to the information
. . Standard 906(a) - other duties of (a) Identifying missing < .
. Nl . . ! X 2UltimateP
Ctrpty 2 Ultimate |Party 2's parent Derived Data N/A participants - identifying UIC information. A N °p imaterar iy NA NA NA NA NA N
g1 |Parent ID LEI/ID. L . . . o entld>
Value missing UIC information  [registered security
. . Standard 906(a) - other duties of (a) Identifying missing < .
. S . o . X 2UltimateP.
Ctrpty 2 Ultimate |Party 2's parent Derived Data LEl or Internal |N/A participants - identifying UIC information. A N cp2UltimatePar N NA NA NA NA NA N
82 Parent ID Source (ID Source. o . . . . entldType>
Value missing UIC information __[registered security:
Ctroty 2 US An indication of 908(b) - cross-border (b) Limitation on Not
Perzgn Ind whether the party |Required Boolean |N/A N/A matters - limitation on obligations. Notwithsta |Y <cp2USPerson> [displayed, |NA NA NA Optional NA N
83 is US Person obligations nding any other logic used:
. Indicates that the 901(c)(1)(v) - primary (c) Primary trade .
. : ) ) . dSBS
g:vztor;:ed SB Security-based  |Required Boolean [N/A N/A trade info. - customized information. The Y :vc;us:omlze Y NA NA NA NA NA N
84 P Fag swap is SBS data elements to reporting side shall P
Determination of Standard 901(d)(3) - secondary (d) Secondary trade < .
Day (?ount the number of Optional Data N/A N/A trade info. - the terms of  |information. In addition |Y dayCountFractio N NA NA NA NA NA N
85 Fraction - . . . . n>
days in the Value any fixed or floating rate or [to the information
A flag to indicate Conditionall Required on 13n-5(b)(6) and 905(a) §240.13n-5 Data
Dispute Status if the trade has Required y Boolean |Dispute Y orN and (b) collection and Y <disputeStatus> [N N/A Required |N/A N/A NA N
86 been disputed or q messages only maintenance;
. . The LEI/ID of the . Standard |Required on 13n-5(b)(6) and 905(a) §240.13n-5 Data . .
. P | .
Disputing Party party that Condl_tlonally Data Dispute Must be a party to the trade and (b) collection and Y <disputingPartyld N N/A Required |N/A N/A NA N
ID . Required (Counterparty 1 or 2) . - >
87 disputed the trade Value messages only maintenance;
The date the early Date 901(e) - reporting of life (e) Reporting of life < -
Termination Date [termination of a |Optional (yyyy-MM-N/A Cannot pe after scheduled cycle events cycle events. Y TerminationDate N Required [N/A N/A Required |NA N
88 transaction dd) termination date >
The date that the Date 901(c)(2)(ii) - primary (c) Primary trade
Effective Date reportable Required (yyyy-MM-IN/A N/A trade info. - effective date |information. The Y <effectiveDate> |Y N/A N/A N/A N/A NA N
89 transaction dd) reporting side shall
Error Correction Flag for trades 907(a)(4) - general policies|(a) General policies
Fla that are ticking for|Required Boolean [N/A N/A and procedures - (i) and procedures. With [Y <errorCorrection>[Y N/A N/A N/A N/A NA N
90 9 an error identifying characteristics [respect to the receipt,
. The date and time Timestam Must be equal to or before |901(c)(2) - primary trade |(c) Primary trade P
. . . . . . . < tionT; t
Eixrﬁzl;:;)r: of the execution [Required p (yyyy- |N/A Trade Date and Effective info. - date, time, to information. The Y aﬁ]xe: utiontimes Y N/A N/A N/A N/A NA N
91 P timestamp of the MM-dd Date second, of execution in reporting side shall P
. Flag for “forced Standard 901(c)(1)(v) - primary (c) Primary trade < .
. . . ‘ . ) ) forcedTradingSe
gg;?gn-rli?:mg trading session” |Required Data N/A N/A trade info. - customized information. The Y ssion> g Y N/A N/A N/A N/A NA N
92 9 conducted by a Value SBS data elements to reporting side shall
An indication of 901(i) - reporting of pre- (i) Reporting of pre- Not
Historical Swap |whether or nota [Required Boolean [N/A N/A enactment and transitional [enactment and Y <historicSwap> [displayed, [N/A N/A N/A N/A NA N
93 swap was security-based swaps transitional security- logic used:
; ; Flag for Historical 907(a)(4) - general policies|(a) General policies <histori .. [Not
; : - . historicSwaplLife| .
H|stor!cal swap Security-Based  |Required Boolean [N/A N/A and procedures - (i) and procedures. With |Y IstoricSw P displayed, [N/A N/A N/A N/A NA N
94 LCE Tick Flag . . o - . CycleEventTick> : )
Swap Life Cycle identifying characteristics _[respect to the receipt, logic used:
" ; Flag for Historical Standard 907(a)(4) - general policies|(a) General policies <hi . . [Not
) . . i historicSwapT .
Hllstorlcal Swap Security-Based  |Required Data N/A N/A and procedures - (i) and procedures. With |Y Istoricswap fie displayed, |N/A N/A N/A N/A NA N
g5 Tick Exempt Flag ) ) . _ - kExempt> ' )
Swap public Value identifying characteristics |respect to the receipt, logic used:
The part of the 901(d)(5) - secondary (d) Secondary trade
Initial Factor mortgage that is |Optional Number [N/A N/A trade info. - any additional [information. In addition |Y <initialFactor> N N/A N/A N/A N/A NA N
96 outstanding on data elements in the SBS _|to the information
An indication of Conditionall Required if 901(c)(6) - primary trade |(c) Primary trade
Intent to Clear whether or not a . y Boolean d _ N/A info. - direct counterparties |information. The Y <intentToClear> |Y N/A N/A N/A N/A NA N
Required Cleared = N . . . . .
97 reportable swap intending to submit to reporting side shall
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SEC Field List

A B C D E F G H | J K L M N 0] P Q
. . . Publically |Cleared . L e
Field Name Description Subm_lssmn Data Cor_1d|t|_onal Additional Validation Rule Title Rule Language Subm|tt XML Tag Dissiminat |Novation Dispute Rejection |UIC Verificatio |Product
1 Requirement [Format |Validation ed Field ed T Message |Message [Message [n Message |Key
Indicate whether 907(a)(4) - general policies|(a) General policies
InterAffiliate Flag |the transaction is |Required Boolean [N/A N/A and procedures - (i) and procedures. With [Y <interAffiliate> Y N/A N/A N/A N/A NA N
98 between two identifying characteristics _|respect to the receipt,
. Flag for trades 907(a)(4) - general policies|(a) General policies .
Late Transaction which have been |Derived Boolean [N/A N/A and(ngc)edgres - (i)p Eom)d procedures. With [N <lateTransaction Y N/A N/A N/A N/A NA N
99 Report Flag reported late to identifying characteristics |[respect to the receipt Report>
. The Lifecycle Standard 901(e) - reporting of life (e) Reporting of life .
Life Cycle Event Event Status Optional Data N/A N/A cycle events cycle events. Y <lifeCycleEventSt Y Required |N/A Required  |N/A NA N
100[Status indicates that a Value atus>
. This is the i, Timestam |Required if 901(e) - reporting of life e) Reporting of life . ]
L!fe Cycle Event timestamp that Cond!tlonally p (yyyy- |Lifecycle Event [N/A cycl(e )even?s ° f:y)cle eFi/entsg.] Y <lifeCycleEventTi Y Required [N/A Required |N/A NA N
101|Timestamp the user is Required MM-dd _ |Status is not mestamp>
Indicates whether 901(d)(7) - secondary (d) Secondary trade
Mandatory the reported Required Boolean [N/A N/A trade info. - direct information. In addition |Y <mandatoryClear N N/A N/A N/A N/A NA N
Clearable ; o . . . able>
102 security based counterparties invoking the|to the information
The agreement . Standard |Required if 901(d)(4) - secondary (d) Secondary trade
Xl;rséz:n ent Date executed gggﬂlitrlggally Data Master N/A trade info. - date of any information. In addition |Y :ﬂn;zf;irAgreeme N N/A N/A N/A N/A NA N
103 between the Value Agreement master agreement to the information
The Master Trade . Standard L 901(d)(4) - secondary (d) Secondary trade
,'/\\/Iarsetg:nen t Type Agreement type ggnﬂ:trlggally Data (F;:eec;l:ggdzlfN N/A trade info. - the title of any [information. In addition |Y :tr_r;asteirAgreeme N N/A N/A N/A N/A NA N
10479 YP€ |petween the trade| -] Value master agreement to the information P
The date upon Date 901(d)(5) - secondary (d) Secondary trade
Maturity Date which all principal |Optional (yyyy-MM-N/A N/A trade info. - any additional |information. In addition |Y <maturityDate> [Y N/A N/A N/A N/A NA N
105 and interest must dd) data elements in the SBS _|to the information
This field will Standard 907(a)(1) - policies and (a) General policies
Message Type describe the type [Required Data N/A N/A procedures of registered |and procedures. With [Y <messageType> [N Required [Required |Required |Required |Required |N
106 of TR message Value SBSDR - specific data respect to the receipt,
. An indication that Standard 906(a) - other duties of (a) Identifying missing . .
an-Rgpo_rtmg the non-reporting |Derived Data N/A N/A participants - identifying  |UIC information. A N <n0n_R(_3port|ngS| N N/A N/A N/A N/A NA N
107 Side Missing UIC side is missing Value missing UIC information __ [reqgistered security- deMissingUIC>
The nominal or 901(c)(4) - primary trade |(c) Primary trade <notionalAmount
Notional Amount |face amount of  |Required Number [N/A Cannot be negative info. - notional amount(s) |information. The Y S Y N/A N/A N/A N/A NA N
108 the contract. reporting side shall
. The major Required or Standard 901(c)(4) - primary trade  [(c) Primary trade Y (or .
23:'&2? currency of the  [Derived Data N/A N/A info. - notional information. The can be ZZ?::’:Calfmoum Y N/A N/A N/A N/A NA N
109 y notional amount. |(Product Field) |[Value currency(ies) reporting side shall derived) Y
This is a flag 907(a)(4) - general policies|(a) General policies
Off Market Flag |indicating that the |Required Boolean [N/A N/A and procedures - (i) and procedures. With [Y <offMarket> Y N/A N/A N/A N/A NA N
110 transaction is identifying characteristics [respect to the receipt,
An indication of o Date Required if 907(a)(1) - policies and a) General policies . o
Option Expiration |the date after Condl_tlo(;lally (yyyy-MM-|option type is MflfJSt l_ae e(;qual to or after proéezj(ur)espof registered f":ln)d proceduF;es. With [Y <optionExpiration Y N/A N/A N/A N/A NA N
111 which the option Require dd) not null. Effective date SBSDR - specific data respect to the receipt, g
The amount paid Conditionally Required if 907(a)(1) - policies and (a) General policies
Option Premium |to enter into an Required Number [option typeis [N/A procedures of registered |and procedures. With [Y <optionPremium>|Y N/A N/A N/A N/A NA N
112 Option. q not null. SBSDR - specific data respect to the receipt,
. . The major o Standard |Required if 901(d)(5) - secondary (d) Secondary trade . .
85:2:(:Prem|um currency . ggnﬂ:trlggally Data option type is  [N/A trade info. - any additional |information. In addition |Y Z?J?:fnn;fmlum Y N/A N/A N/A N/A NA N
113 y associated with q Value not null. data elements in the SBS _|to the information
. . The level or price . Required if 901(d)(5) - secondary (d) Secondary trade . . :
Sﬁ;‘gn Strike at which an gggﬂ:trsga”y Number |option typeis |N/A trade info. - any additional |information. In addition |Y :SptlonStrlkePrlc Y N/A N/A N/A N/A NA N
114 option may be not null. data elements in the SBS _|to the information
An indication of Conditionally Standard |Required if 901(d)(5) - secondary (d) Secondary trade
Option Style the style of the . Data option type is  |N/A trade info. - any additional [information. In addition |Y <optionStyle> Y N/A N/A N/A N/A NA N
115 option Required Value not null. data elements in the SBS |to the information
. An indication of |Conditionally Standard |Required if 901(d)(5) - secondary (d) Secondary trade _
Option Type the tvoe of otion. |Required Data Contract Type [N/A trade info. - any additional |information. In addition |Y <optionType> Y N/A N/A N/A N/A NA N
116 yp ption. fReq Value = Option or data elements in the SBS [to the information
Original The original Timestam 901(f) - time stamping (f) Time stamping <originalSubmissi
Submission submission time |Derived p (yyyy- |N/A N/A incoming information incoming N Ti tamo> N N/A N/A N/A N/A NA N
117|Timestamp of the deal MM-dd information. A onfimestamp
Original Valid The original Timestam 901(f) - time stamping (f) Time stamping <originalValidSub
Submission submission time [Derived p (yyyy- |N/A N/A incoming information incoming N missionTimestam |N N/A N/A N/A N/A NA N
118[Timestamp for the first valid MM-dd information. A p>
The date any . Date Required if 901(d)(4) - secondary (d) Secondary trade
Other Agreement | o agreement Cond'.t'oga"y (yyyy-MM-Other N/A trade info. - date of any |information. In addition |Y ;Othe;Agreeme”t N N/A N/A N/A N/A NA N
119 Date between the trade Require dd) Agreement other agreement to the information ate
Any other . Standard S 901(d)(4) - secondary (d) Secondary trade
'(I? thir Agreement Agreement type ggnﬂlitrlggally Data z:aec;liggdzlfN N/A trade info. - type of any information. In addition |Y _T_otr;irAgreement N N/A N/A N/A N/A NA N
120|'YP between the trade| " 1 Value other agreement to the information P
A unique ID that Standard 907(a)(1) - policies and (a) General policies
Package ID groups swaps Optional Data N/A N/A procedures of registered |and procedures. With [Y <packagelD> N N/A N/A N/A N/A NA N
121 that were part of Value SBSDR - specific data respect to the receipt,
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SEC Field List

A B C D) E F G H I J K L M N ) P Q
. . . Publically |Cleared . L e
Field Name Description Subm_lssmn Data Cor_1d|t|_onal Additional Validation Rule Title Rule Language Subm|tt XML Tag Dissiminat |Novation Dispute Rejection UIC VIS (UL
1 Requirement [Format |Validation ed Field ed T Message |Message [Message [n Message |Key
901(c)(7) - primary trade  |(c) Primary trade
E; ckage Trade tFr:g;eLor package Required Boolean [N/A N/A info. - any flags set forth  [information. The Y <packageTrade> [Y N/A N/A N/A N/A NA N
122[7%9 by the SBSDR policies and|reporting side shall
Denotes a time Standard 901(c)(2)(iv) - primary (c) Primary trade
E?gtzztc Period period describing [Optional Data N/A N/A trade info. - frequency of  [information. The Y :Eaggieor:jtzreque Y N/A N/A N/A N/A NA N
123 q y how often parties Value any standardized fixed or |reporting side shall 4
Payment Identifies the Standard 901(c)(1)(iv) - primary (c) Primary trade <paymentFreque
Frequency Period |payment Optional Data N/A N/A trade info. - frequency of |information. The Y ncyPeriodMultipli |Y N/A N/A N/A N/A NA N
124 |Mmultiplier frequency Value any standardized fixed or_|reporting side shall er>
ID of execution Standard 901(d)(9) - secondary (d) Secondary trade
Platform 1D venue Required Data N/A N/A trade info. - the platform ID |information. In addition [Y <platformld> Y - On/Off [N/A N/A N/A N/A NA N
125 ' Value to the information
Corporate name Required or Standard 901(d)(9) - secondary (d) Secondary trade
Platform Name |of the Execution q . Data N/A N/A trade info. - the platform ID |information. In addition |Y <platformName> |N N/A N/A N/A N/A NA N
126 Derived if LEI . .
Venue. Value to the information
Source of ID for Standard 901(d)(9) - secondary (d) Secondary trade
Platform Source |venue of Required Data N/A N/A trade info. - the platform ID |information. In addition |Y <platformIdType> [N N/A N/A N/A N/A NA N
127 execution. Value to the information
Ported Indicates if the Optional Standard |N/A Used when a party
trade was ported Data N/A Internal Compliance Field |ports in or out of an Y <ported> N N/A N/A N/A N/A NA N
128 from a previous Value SBSDR
Ported SBSDR Indicates the ID  |Conditionally Company |Required if Used when a party
of the previous  [Required Table Ported is N/A Internal Compliance Field ([ports in or out of an Y <portedSbsdr> [N N/A N/A N/A N/A NA N
129 SDR the swap populated with SBSDR
Post Identifier Free form 907(a)(4) - general policies|(a) General policies <postCompressio
Compression assigned to Optional N/A and procedures - (i) and procedures. With [Y s P N N/A N/A N/A N/A NA N
130 . text ) . _ . nEventld>
Event ID compression identifying characteristics _|respect to the receipt,
This field 901(d)(3) - secondary (d) Secondary trade
Post Trade represents an Optional Number [N/A N/A trade info. - the terms of  |information. In addition |Y <postTradePaym N N/A N/A N/A N/A NA N
131 Payment Amount . . . . entAmount>
amount payable any fixed or floating rate or |to the information
Post Trade The major Conditionall Standard |Required if 901(d)(3) - secondary (d) Secondary trade <postTradePavm
Payment currency for the . y Data Post Trade N/A trade info. - the terms of  |information. In addition |Y P ym N N/A N/A N/A N/A NA N
132 , Required . . . . entCurrency>
Currency Post Trade Value Payment any fixed or floating rate or |to the information
The date on . Date Required if 901(d)(3) - secondary (d) Secondary trade
Post Trad - <
p St 'rade which the post Condl_tlonally (yyyy-MM-|Post Trade N/A trade info. - the terms of  |information. In addition |Y postTradePaym N N/A N/A N/A N/A NA N
133|Payment Date . |Required . . . . entDate>
trade payment is dd) Payment any fixed or floating rate or |to the information
The party paying i, Standard |Required if 901(d)(3) - secondary (d) Secondary trade
Post Trade the post trade Cond!tlonally Data Post Trade N/A trade info. - the terms of  |information. In addition |Y <postTradePaym N N/A N/A N/A N/A NA N
134|Payment Payer ID Required 8 ) . . entPayerld>
payment amount. Value Payment any fixed or floating rate or |to the information
Post Trade The ID source of . Standard |Required if 901(d)(3) - secondary (d) Secondary trade
Payment Payer ID|the party paying Condl_tlonally Data Post Trade N/A trade info. - the terms of  [information. In addition |Y <postTradePaym N N/A N/A N/A N/A NA N
135 Required . . . . entPayerldType>
Source the post trade Value Payment any fixed or floating rate or |to the information
. Identifier 907(a)(4) - general policies|(a) General policies .
Pre Compression assigned to Optional Free form N/A N/A and procedures - (i) and procedures. With [Y <preCompression N N/A N/A N/A N/A NA N
136|Event ID . text . o . . Eventld>
compression identifying characteristics [respect to the receipt,
. The previous i, Required on 901(d)(10) - secondary (d) Secondary trade .
Prewous. Unique Cond!tlonally Free form Post allocation [USI Format trade info. - transaction ID [information. In addition |Y <_preV|ousTransac N N/A N/A N/A N/A NA N
137 Transaction ID . Required text . . . tionld>
transaction swaps, optional of the allocated, to the information
The price, yield, Price cannot be negative or |901(c)(3) - primary trade |(c) Primary trade
Price spread, coupon, [Required Number [N/A greater than 999. Traded info. - price information. The Y <price> Y N/A N/A N/A N/A NA N
138 etc., depending Fixed Rate cannot be reporting side shall
. i, Standard S 901(c)(3) - primary trade |(c) Primary trade
Price Notation Indlcgtes the type Cond!tlonally Data Regw_red i N/A info. - price information. The Y <priceNotation> [Y N/A N/A N/A N/A NA N
139 of price Required Price is not null. . .
Value reporting side shall
. . 907(a)(1) (for 901(d)(2)) - |[(a) General policies .
.F;:ggs 'I:3|r;;ker Elriggﬂrgtr:;:se Required Boolean [N/A N/A general policies and and procedures. With [Y ;EgmeBrokerTra Y N/A N/A N/A N/A NA N
140 procedures of SBSDR - respect to the receipt,
Public Reason why the Standard (NOTE) This is not L .
. S . . . . <publicDissemina
Dissemination message was Derived Data N/A Internal Compliance Field |required for N . . N NA NA NA NA NA N
141 . . o tionExclusion>
Exclusion included or Value submission by the
Public The ID that was Free form (NOTE) This is not <publicDissemina
. S disseminated for [Derived N/A Internal Compliance Field |required for N P Y N/A N/A N/A N/A NA N
142 Dissemination ID . text o tionID>
the transaction on submission by the
Public Indication if the Standard (NOTE) This is not I .
. S . . . . . <publicDissemina
Dissemination public Derived Data N/A Internal Compliance Field |required for N . N NA NA NA NA NA N
143 issimilati o tionLate>
Late dissimilation Value submission by the
Public The timestamp Timestam (NOTE) This is not A .
. S . . . . <publicDissemina
Dissemination that the last Derived p (yyyy- N/A Internal Compliance Field |required for N . N/A N/A N/A N/A NA N
144|+; 3 o tionTimestamp>
Timestamp message was MM-dd submission by the
The price 901(c)(3) - primary trade |(c) Primary trade
Recovery Price |specifies the Optional Number [N/A N/A info. - price information. The Y <recoveryPrice> [N NA NA NA NA NA N
145 recovery level to reporting side shall
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SEC Field List

A B C D E F G H | J K L M N 0] P Q
. . . Publically |Cleared . L e
. . Submission Data Conditional - L . Submitt S . Dispute Rejection |UIC Verificatio [Product
1 Field Name Description Requirement |Format |Validation Additional Validation Rule Title Rule Language ed Field XML Tag eD(ljssmlnat u(;\;:ggg Message |Message |Message |nMessage |Key
Reference Entity The name of the Rec!uired or Standard 901(0)(1)(i) - primary trade _(c) Primgry trade Y (or <referenceEntity
underlying Derived Data N/A N/A info. - reference issuer information. The can be |Name> Y NA NA NA NA NA Y
146|Name security. (Product Field) |Value AND reporting side shall derived)
. This is a defined |Required or Standard 901(c)(1)(i) - primary trade |(c) Primary trade Y (or .
R.eference Entity term in the 2003 De(rqived Data N/A info. - reference issuer information. The can be .<referenceEnt|tyT Y NA NA NA NA NA Y
147 Ticker ISDA Credit (Product Field) |Value AND product ID and other |reporting side shall derived) icker>
The ISIN or Standard 901(c)(1)(i) - primary trade |(c) Primary trade :
Reference CUSIPofthe  |Required Data  |N/A N/A info. - reference issuer  |information. The Y <referenceObliga |, NA NA NA NA NA N
14g|Obligation obligations Value reporting side shall tion>
Price of the 901(d)(5) - secondary (d) Secondary trade
Reference Price |[security of a CDS [Optional Number [N/A N/A trade info. - any additional |information. In addition [Y <referencePrice> Y NA NA NA NA NA N
149 on MBS/EMBS. data elements in the SBS _|to the information
An indication that Conditionally Required on 901(e)(ii) - reporting of (e) Reporting of life N, logic to
Rejected the trade has Required Boolean [Rejection Y orN lifecycle events - cycle events; (1); (i) |Y <Rejected> n(;t tick NA NA Required |NA NA N
150 been rejected by equire messages only acceptance for clearing Acceptance for
Indicator if the Standard 901(d)(1) - secondary (d) Secondary trade
Reporting Side  [buyer Required Data N/A N/A trade info. - the information. In addition |Y <reportingSide> [N NA NA NA NA NA N
151 (counterparty 1) Value counterparty ID of each |to the information
. . An indication that Standard 906(a) - other duties of (a) Identifying missing N .
sgpc:;tmglcs:lde the reporting side |Derived Data N/A N/A participants - identifying UIC information. A N :;?npoétllgg&dem N NA NA NA NA NA N
152[V'ssIng is missing UIC Value missing UIC information _ |registered security- 9
For single name |Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <restructuringTyp
Restructuring CDS, the debt Derived Data N/A N/A info. - product ID information. The can be Y NA NA NA NA NA Y
153 restructuring (Product Field) |Vvalue reporting side shall derived) |€”
SBSDR Product The SB SDRs Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or
internal product [Derived Data N/A N/A info. - product ID information. The can be |<productlD> Y NA NA NA NA NA Y
154D ID (Product Field) |Value reporting side shall derived)
SBSDR Product _The SB SDRs . Standard 901(c)(1) - primary trade _(c) Primgry trade
Name internal product |Derived Data N/A N/A info. - product ID information. The N <productName> [Y NA NA NA NA NA Y
155 name Value reporting side shall
An indication of Standard (NOTE) This is not
SBSDR Status the status of the |Derived Data N/A N/A Internal Compliance Field |required for N <SBSDRStatus> [N NA NA NA NA NA N
156 trade reported Value submission by the
The maturity, Required or Date 901(c)(2)(iii) - primary (c) Primary trade Y (or .
'?Z:]ni?nu;?i?m Date termination, or Derived (yyyy-MM-N/A zfl;:(t;t?\?eegautzl to or after trade info. - scheduled information. The can_ be :ZggﬁguledTerml Y NA NA NA NA NA Y
157 end date of the  |(Product Field) [dd) termination date reporting side shall derived)
Indicates the level|Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <seniority>
Seniority of debt Derived Data N/A info. - product ID information. The can be Y NA NA NA NA NA Y
158 referenced in the |(Product Field) |Value reporting side shall derived)
The major Standard 901(d)(8) - secondary (d) Secondary trade
Settlement currency of Required Data N/A N/A trade info. - settlement information. In addition |Y <seit|ementCurre Y NA NA NA NA NA N
159[Currency settlement. Value terms to the information ney
Standard 901(d)(8) - secondary (d) Secondary trade
fﬂetttr']en;em 'f;he.tral‘de Sett'fs Required Data  |N/A N/A trade info. - settlement |information. In addition [Y ;iett'eme”tMetho Y NA NA NA NA NA N
160[V'€th0 physicalor cas Value terms, cash-settled or to the information
o Audit level Timestam 901(f) - time stamping (f) Time stamping P
Sybm|SS|on timestamp Derived p (yyyy- |N/A N/A inco(n)ﬂng information incoming N <submissionTime N NA NA NA NA NA N
161[TImestamp indicating the MM-dd information. A stamp>
D of the Standard 907(a)(1) - policies and (a) General policies . . . . . .
Submitter ID . Required Data N/A N/A procedures of registered |and procedures. With [Y <submitterID> N Required [Required |Required |Required |Required |N
162 submitter Value SBSDR - specific data respect to the receipt,
. Standard 907(a)(1) - policies and (a) General policies
Submitter 1D ID So_urce of the Required Data N/A N/A procedures of registered |and procedures. With |Y <submitter type> [N Required [Required |Required |Required |Required |N
163[Source submitter Value SBSDR - specific data respect to the receipt,
Public Flag to exempt 902(a) - general provision |(a) General. Except as e .
Dissimination trade from public |Required Boolean [N/A N/A of the public dissemination |provided in paragraph (Y spLIIEbIICDlsgIOmszt N'tlggf o NA NA NA NA NA N
164|Exempt 902C dissemination per requirements (c) of this section, a lonExempisbise= Jnottie
The date on Date Cannot be before 901(c)(2) - primary trade |(c) Primary trade
Trade Date which the trade  |Required (yyyy-MM-IN/A Submission Time info. - date, time, to information. The Y <tradeDate> Y NA NA NA NA NA N
165 was executed. dd) second, of execution in reporting side shall
Unique Free form 901(g) - assigning (g) Assigning _ _ _ _ _ _
Transaction ID transaction Required N/A USI Format transaction ID transaction ID. A Y <transactionld> [N Required |Required |Required [Required |Required [N
166 Identifier text registered security-
Underlying Fixed |If the Option Type i, Standard |Required if 907(a)(1) - policies and (a) General policies —
Rate Payer is “Payer”, the ggnﬂ:trlé)gally Data option type is  [N/A procedures of registered |and procedures. With [Y ;L;rt]éjszralyggﬁxed N NA NA NA NA NA N
167{(Buyer) Swaption Buyer. q Value not null. SBSDR - specific data respect to the receipt, Y
Underlying Float |If the Option Type i, Standard |Required if 907(a)(1) - policies and (a) General policies :
Rate Payer is “Payer”, the gondl_tlogally Data option type is  [N/A procedures of registered |and procedures. With [Y ;l;?gsgylenrgﬁoat N NA NA NA NA NA N
168|(seller) Swaption Seller. | ca"® Value not null. SBSDR - specific data respect to the receipt, Y
. In the case of - Date Required if 901(d)(5) - secondary (d) Secondary trade . .
Underlying swaptions, the | Condtonaly o Mv{Contract Type |N/A trade info. - any additional |information. In addition |Y <‘g‘der>'y'”gMat“” Y NA NA NA NA NA N
169[Maturity Date maturity date of Required dd) = Swaption data elements in the SBS [to the information tybate
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SEC Field List

A B C D E F G H I J K L M N 0] P Q
. o . Publically |Cleared . L e
Field Name Description Subm_lssmn Data Cor_1d|t|_onal Additional Validation Rule Title Rule Language Subr_mtt XML Tag Dissiminat |Novation Dispute Rejection UIC Verificatio |Product
1 Requirement [Format |Validation ed Field ed T Message |Message [Message |[n Message |Key
A fixed payment 901(c)(3) - primary trade [(c) Primary trade
<
Upfront Payment amount paid by  [Optional Number [N/A N/A info. - terms of up-front information. The Y upfrontPayment Y NA NA NA NA NA N
170 Amount L . . Amount>
the initial amount payments reporting side shall
The major o Standard |Required if 901(c)(3) - primary trade |(c) Primary trade
gE::z:iPayment currency for the gznﬂlitrzgally Data Upfront N/A info. - terms of up-front information. The Y étﬁ):gr)]r;tZayment Y NA NA NA NA NA N
171 y 'Upfront Payment | 1 Value Payment payments reporting side shall Y
Indicates the fee . Timestam |Required if 901(c)(3) - primary trade  [(c) Primary trade
Upfront P t ; ) . <
Dgtgon aymen pay date of the ggnﬂlitrfg ally p (yyyy- |Upfront N/A info. - terms of up-front information. The Y Dl;i);r:)ntPayment N NA NA NA NA NA N
172 index negotiated q MM-dd  [Payment payments reporting side shall
Indicates the fee i, Standard |Required if 907(a)(1) - policies and (a) General policies
<
Upfront Payment payer of the index Cond!tlonally Data Upfront N/A procedures of registered [and procedures. With |Y upfrontPayment N NA NA NA NA NA N
173 Payer ID . Required i - ) Payerld>
negotiated fee Value Payment SBSDR - specific data respect to the receipt,
Indicates the ID - Standard |Required if 907(a)(1) - policies and (a) General policies
<upfrontP
ngrec;r:E)PSang:SZt Source of the fee ggnﬂ:trlggally Data Upfront N/A procedures of registered |and procedures. With [Y P:pgrcl)(rj]'tl' a)‘/en:ent N NA NA NA NA NA N
174”3 payer of the index| c 0 Value Payment SBSDR - specific data respect to the receipt, Y P
. A flag to indicate Applicable to 907(a)(1) - policies and (a) General policies e
< .
\S/teerl;fulgatlon if the trade has  |Optional Boolean |verification Y orN procedures of registered |and procedures. With [Y S\>/er|f|cat|onStatu N NA NA NA NA Required |N
175 been verified by messages SBSDR - specific data respect to the receipt,
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ESMA Field Name

ESMA Definition

SEC Field

Maturity date of the
underlying

In case of swaptions, maturity date of the
underlying swap

Underlying Maturity Date

Seniority

Information on the seniority in case of contract on
index or on a single name entity

Seniority

Reference entity

Identification of the underlying reference enity

Reference Entity Name

Frequency of payment

The frequency of payment of the interest rate or
coupon

Payment Frequency

The calculation basis

The calculation basis of the interest rate

Day Count Fraction

Series

The series number of the composition of the index
if applicable

Index products only not appliable for SEC

Version

A new version of a series is issued if one of the
constituents defaults and the index has to be re-
weighted to account for the new number of total
constituents within the index

Index products only not appliable for SEC

Index factor

The factor to apply to the Notional (Field 20) to
adjust it to all the previous credit events in that
Index series.

The figure varies between 0 and 100.

Index products only not appliable for SEC

Tranche

Indication whether a derivative contract is
tranched.

Index products only not appliable for SEC

Attachment point

The point at which losses in the pool will attach to
a particular tranche

Index products only not appliable for SEC

Detachment point

The point beyond which losses do not affect the
particular tranche

Index products only not appliable for SEC
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