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organization listed in title 36 of the U.S.
Code); or
(2) An entity that was established by, or at the
direction of, one or more of the entities
listed in clause (1), or has an ultimate
parent listed in its LEI reference data that is
an entity listed in clause (1) or in the first
part of this clause (2).

Notwithstanding the foregoing, the
Counterparty 2 federal entity indicator data
element does not include federally chartered
depository institutions.

Category: Custom baskets
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Custom
basket
indicator

Indicator of whether the swap transaction is
based on a custom basket.

Category: Events
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Action type

Type of action taken on the swap transaction
or type of end-of-day reporting.

Actions may include, but are not limited to,
new, modify, correct, error, terminate, revive,
transfer out, valuation, and collateral.
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Event type

Explanation or reason for the action being
taken on 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.
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Amendment
indicator

Indicator of whether the modification of the
swap transaction reflects newly agreed upon
term(s) from the previously negotiated terms.

29

Event
identifier

Unique identifier to link swap transactions
resulting when an event may be, but is not
limited to, compression or credit event. The
unique identifier may be assigned by the
reporting counterparty or a service provider.
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Event
timestamp

Date and time of occurrence of the event as
determined by the reporting counterparty or a
service provider.




