transaction. Such
payment frequency
may be described as
one letter preceded by
an integer.

transaction.

Payment frequency
2

An integer multiplier of
a time period
describing how often
the parties to the
publicly reportable
swap transaction
exchange payments
associated with each
party’s obligation
under the publicly
reportable swap
transaction. Such
payment frequency
may be described as
one letter preceded by
an integer.

Each payment
frequency (if there is
more than one) should
be labeled (e.g., 1, 2, 3,
etc.) such that the
number corresponds to
the underlying asset for
which the payment
frequency is applicable.

If there are more than
two payment
frequencies, then each
additional payment
frequency shall be
reported in the same
manner.

(e.g., payment would
occur every six
weeks)

Information needed
to identify the
pricing characteristic
of the publicly
reportable swap
transaction and to
help market
participants and the
public evaluate the
price of the publicly
reportable swap
transaction.

Reset frequency 1

An integer multiplier of
a period describing
how often the parties to
the publicly reportable
swap transaction shall
evaluate and, when
applicable, change the
price used for the
underlying assets of the
publicly reportable
swap transaction. Such
reset frequency may be

(e.g., reset occurs
every year)

Information needed
to identify the
pricing characteristic
of the publicly
reportable swap
transaction and to
help market
participants and the
public evaluate the
price of the publicly
reportable swap
transaction.



