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Option premium
amount

For options and swaptions of all asset classes,
monetary amount paid by the option buyer.

This data element is not applicable if the instrument
is not an option or does not embed any optionality.
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Option premium
currency

For options and swaptions of all asset classes,
currency in which the option premium amount is
denominated. This data element is not applicable if
the instrument is not an option or does not embed
any optionality.
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First exercise date

First unadjusted date during the exercise period in
which an option can be exercised.

For European-style options, this date is same as the
Expiration date. For American-style options, the
first possible exercise date is the unadjusted date
included in the Execution timestamp.

For knock-in options, where the first exercise date
is not known when a new transaction is reported,
the first exercise date is updated as it becomes
available.

This data element is not applicable if the instrument
is not an option or does not embed any optionality.

Category: Product
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Index factor

The index version factor or percent, expressed as a
decimal value, that multiplied by the Notional
amount yields the notional amount covered by the
seller of protection for credit default swap.
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Embedded option
type

Type of option or optional provision embedded in a
contract.
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Unique Product
Identifier UPI

A unique set of characters that represents a
particular OTC derivative.

The Commission will designate a UPI pursuant to §
45.7.

Category: Settlem

ent
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Settlement
currency

Currency for the cash settlement of the transaction
when applicable.

For multi-currency products that do not net, the
settlement currency of each leg.

This data element is not applicable for physically
settled products (e.g., physically settled swaptions).
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Settlement
location

Place of settlement of the transaction as stipulated
in the contract. This data element is only applicable
for transactions that involve an offshore currency
(i.e. a currency which is not included in the ISO

4217 currency list, for example CNH).




