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Category: Counterparty
13 | Counterparty | Identifier of the counterparty to an OTC VIivIVv| Vv
1 (reporting derivative transaction who is fulfilling its
counterparty) | reporting obligation via the report in question.
In jurisdictions where both parties must report
the transaction, the identifier of Counterparty
1 always identifies the reporting counterparty.
In the case of an allocated derivative
transaction executed by a fund manager on
behalf of a fund, the fund, and not the fund
manager is reported as the counterparty.
14 | Counterparty | Identifier of the second counterparty to an VIiVIVIVv |V
2 OTC derivative transaction.
In the case of an allocated derivative
transaction executed by a fund manager on
behalf of a fund, the fund, and not the fund
manager is reported as the counterparty.
15 | Counterparty | Source used to identify the Counterparty 2. VIivVIiVIVIVY
2 identifier
source
16 | Counterparty | Indicator of whether Counterparty 1 is a VIivVivIVIVY
1 financial financial entity as defined in CEA §
entity 2(h)(7)(C).
indicator
17 | Counterparty | Indicator of whether Counterparty 2 is a 2R 2R 2R A R4
2 financial financial entity as defined in CEA §
entity 2(h)(7)(C).
indicator
18 | Buyer Identifier of the counterparty that is the buyer, | V| V| V| vV | vV
identifier as determined at the time of the transaction.
A non-exhaustive list of examples of
instruments for which this data element could
apply are:
» most forwards and forward-like contracts
(except for foreign exchange forwards and
foreign exchange non-deliverable forwards)
* most options and option-like contracts
including swaptions, caps, and floors
* credit default swaps (buyer/seller of
protection)
» variance, volatility and correlation swaps




