non-standardized
(bespoke) swaps)

one or more additional
term(s) or provision(s),

price affecting term
that 1s not otherwise

swap transaction is
non-standardized

other than those listed | publicly (bespoke) and to
in the required real- disseminated) inform the public
time data fields, that that there are one or
materially affect(s) the more additional
price of the publicly term(s) or
reportable swap provision(s) that
transaction. Publicly materially affect the
reportable swap price of the publicly
transactions that are reportable swap
reported with this transaction.
designation would be
non-standardized
(bespoke) swaps.

Block trades and An indication of BLK....ooooo Information needed

large notional off-
facility swaps

whether a publicly
reportable swap

(e.g., swap is block
trade or large notional

to indicate whether a
publicly reportable

transaction is a block off-facility swap) swap transaction is a
trade or large notional block trade or a large
off-facility swap. Ifa notional off-facility
publicly reportable swap. This
swap transaction is a information is
block trade or a large important since it
notional off-facility will alert market
swap and subject to a participants and the
time delay in real-time public to the
public reporting differences in
pursuant to § 43.5, such notional or principal
block trade or large amount and the time
notional off-facility delay in the public
swap may be indicated dissemination of the
as follows: Block trade swap transaction and
or large notional off- pricing data.
facility swap (“BLK”).
If a trade is not a block
trade or large notional
off-facility swap, then
no indication would be
publicly disseminated.

Execution venue An indication of the OFF.....ccooiiiia. Information needed
venue of execution of a | (e.g., off-facility to indicate whether a
publicly reportable swap) publicly reportable

swap transaction. The
specific name of a
registered swap
execution facility or
designated contract
market need not be
reported; however, an

swap transaction is
executed on a swap
market, as an off-
facility swap, or as a
block trade or large
notional off-facility
swap.



