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Category: Clearing
Cleared Indicator of whether the transaction has been | v'| V| V| v
cleared, or is intended to be cleared, by a
central counterparty.
Central Identifier of the central counterparty (CCP) VIivVIivIVIVY
counterparty | that cleared the transaction.
This data element is not applicable if the
value of the data element “Cleared” is “N”
(“No, not centrally cleared”) or “I"”” (“Intent to
clear”).
Clearing Indicator of whether the clearing member VIiVIVIV|Y
account origin | acted as principal for a house trade or an
agent for a customer trade.
Clearing Identifier of the clearing member through VIivVIiVIVIVY
member which a derivative transaction was cleared at

a central counterparty.

This data element applies to cleared
transactions under both the agency clearing
model and the principal clearing model.

* In the case of the principal clearing model,
the clearing member is identified as clearing
member and also as a counterparty in both
transactions resulting from clearing: (i) in the
transaction between the central counterparty
and the clearing member; and (ii) in the
transaction between the clearing member and
the counterparty to the original alpha
transaction.

* In the case of the agency-clearing model,
the clearing member is identified as clearing
member but not as the counterparty to
transactions resulting from clearing. Under
this model, the counterparties are the central
counterparty and the client.

This data element is not applicable if the
value of the data element “Cleared” is “N”
(“No, not centrally cleared”) or “I”” (“Intent to
clear”).




