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currency of the varying notional amounts in
the schedule is reported in Notional currency.
36 | Call amount For foreign exchange options, the monetary v
amount that the option gives the right to buy.
37 | Call currency | For foreign exchange options, the currency in v
which the Call amount is denominated.
38 | Put amount For foreign exchange options, the monetary v
amount that the option gives the right to sell.
39 | Put currency | For foreign exchange options, the currency in v
which the Put amount is denominated.
40 | Notional For each leg of the swap transaction, where v
quantity applicable, for swap transactions negotiated
in non-monetary amounts with fixed notional
quantity for each schedule period (i.e., 50
barrels per month).
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 v
frequency the swap transaction. e.g., hourly, daily,
weekly, monthly.
42 | Quantity The number of time units for the Quantity v
frequency frequency
multiplier
43 | Quantity unit | For each leg of the transaction, where VIV
of measure applicable: unit of measure in which the Total
notional quantity and Notional quantity are
expressed.
44 | Total notional | For each leg of the transaction, where VIV
quantity applicable: 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 of whether the swap transaction is VivVIiVIVI|V
indicator part of a package transaction.
46 | Package Identifier (determined by the reporting VIiVIVIVv|VY
identifier counterparty) to connect
* two or more transactions that are reported




