transaction price
notation

expressed.

# Data Element Definition for Data Element o Asse;Cl;ss o)
Name s E=ESE=1Rs
The frequency is reported in Quantity frequency
and the unit of measure is reported in Quantity unit
of measure.
41 | Quantity The rate at which the quantity is quoted on the swap v
frequency transaction. e.g., hourly, daily, weekly, monthly.
42 | Quantity The number of time units for the Quantity v
frequency frequency
multiplier
43 | Quantity unitof | For each leg of the transaction, where applicable: vV
measure unit of measure in which the Total notional quantity
and Notional quantity are expressed.
44 | Total notional For each leg of the transaction, where applicable: vV
quantity aggregate Notional quantity of the underlying asset
for the term of the transaction.
Where the Total notional quantity is not known
when a new transaction is reported, the Total
notional quantity is updated as it becomes available.
Category: Packages
45 | Package indicator | Indicator of whether the swap transaction is partof | v'| v |V |V | v
a package transaction.
47 | Package Traded price of the entire package in which the vViviviv | Vv
transaction price | reported derivative transaction is a component.
This data element is not applicable if
* no package is involved, or
* package transaction spread is used
Prices and related data elements of the transactions
(Price currency, Price notation, Price unit of
measure) that represent individual components of
the package are reported when available.
The Package transaction price may not be known
when a new transaction is reported but may be
updated later.
48 | Package Currency in which the Package transaction priceis | V| V| Y| vV | ¥
transaction price | denominated.
currency
This data element is not applicable if:
* no package is involved, or
* Package transaction spread is used, or
* Package transaction price notation = 3
49 | Package Manner in which the Package transaction price is Viviv|iv | Vv



