Asset Class

determined by the reporting counterparty or a
service provider.

# Datsil\lljlllfl:lenent Definition for Data Element o A 8
Category: Clearing
1 | Cleared Indicator of whether the transaction has been vVIivi]vY
cleared, or is intended to be cleared, by a central
counterparty.
Category: Custom baskets
25 | Custom basket Indicator of whether the swap transaction is based vVivivi| VY
indicator on a custom basket.
Category: Events
26 | Action type Type of action taken on the swap transaction or type Vivivi| Vv
of end-of-day reporting.
Actions may include, but are not limited to, new,
modify, correct, error, terminate, revive, transfer
out, valuation, and collateral.
27 | Event type Explanation or reason for the action being taken on Vivivi| VY
the swap transaction.
Events may include, but are not limited to, trade,
novation, compression or risk reduction exercise,
early termination, clearing, exercise, allocation,
clearing and allocation, credit event, transfer.
28 | Amendment Indicator of whether the modification of the swap Vivivi Vv
indicator transaction reflects newly agreed upon term(s) from
the previously negotiated terms.
30 | Event timestamp | Date and time of occurrence of the event as VIiviv| VY



