indication of whether
the publicly reportable
swap transaction is
executed on or pursuant
to the rules of a
registered swap
execution facility or
designated contract
market or is executed
as an off-facility swap.

Effective or Start
date

The date that the
publicly reportable
swap transaction
becomes effective or
starts.

20-02-2009............
(e.g., February 20,
2009)

Information needed
to indicate when the
terms of the publicly
reportable swap
transaction become
effective or start.

End Date The maturity, 04-02-2014 ............ Information needed
termination, or end date | (e.g., February 4, to determine the end
of the publicly 2014) month and year of
reportable swap the publicly
transaction. The time reportable swap
between the Effective transaction and to
or Start Date and End help market
Date field will indicate participants and the
the tenor of the swap. public evaluate the

price of the
reportable swap
transaction.

Day count The determination of Actual/360 ............ Information needed

convention how interest accrues (e.g., day count to better inform
over time for the swap. | convention uses market participants

Actual/360 day count | and the public about
fraction) the price of the swap.

Settlement The settlement Settle JPY ............ Information needed

currency currency type for (e.g., the foreign to inform market

(i.e., value date)

publicly reportable
swap transactions in the

exchange swap is
settled in Japanese

participants and the
public about how to

foreign exchange asset | Yen) price the publicly
class. reportable swap
transaction.
Asset class An indication of one of [ IR........................ Information needed
the broad categories as | (e.g., interest rate to broadly describe

described in § 43.2(e).

asset class)

the underlying asset
to facilitate
comparison with
other similar publicly
reportable swap
transactions.

Sub-asset class for
other commodity

An indication of a more
specific description of

(e.g., agriculture)

Information needed
to define with greater




