Execution venue

The swap execution facility or designated contract
market on or pursuant to the rules of which the
swap was executed. Field values: Identifier (if
available) or name of the swap execution facility or
designated contract market, or “off-facility” if not
so executed

Currency 1

ISO code

Currency 2

ISO code

Notional amount 1

For currency 1

Notional amount 2

For currency 2

Exchange rate

Contractual rate of exchange of the currencies

Delivery type

Physical (deliverable) or cash (non-deliverable)

Settlement or expiration date

Settlement date, or for an option the contract
expiration date

Timestamp for submission to swap data repository

Time and date of submission to the swap data
repository, expressed using Coordinated Universal
Time (“UCT?”), as recorded by an automated
system where available, or as recorded manually
where an automated system is not available

Clearing indicator

Yes/No indication of whether the swap will be
cleared by a derivatives clearing organization

Clearing venue

Identifier (if available) or name of the derivatives
clearing organization

If the swap will not be cleared, an indication of
whether the clearing requirement exception in CEA
section (2)(h)(7) was elected

Yes/No

The identity of the counterparty electing the
clearing requirement exception in CEA section

@)(h)(T7)

Field values: LEI if available, or substitute
identifier as above if LEI is not yet available

Indication of collateralization

Is the trade collateralized, and if so to what extent?
Field values: Uncollateralized, partially
collateralized, one-way collateralized, fully
collateralized

Any other term(s) of the trade matched or affirmed
by the counterparties in verifying the trade

E.g., for options, premium, premium currency,
premium payment date; for non-deliverable trades,
settlement currency, valuation (fixing) date;
indication of the economic obligations of the
counterparties. Use as many fields as required to
report each such term

* Applies to counterparty 1 if a swap execution facility or designated contract market reports and does
not know which counterparty is the reporting counterparty

** Applies to counterparty 2 if a swap execution facility or designated contract market reports and does
not know which counterparty is the non-reporting counterparty



