Data Asset Class
Ell\f:‘llllf:t Definition for Data Element PR
O 8 &= Q
not a CDS tranche transaction (index or
custom basket).
85 | Index factor The index version factor or percent, v
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.
86 | Embedded Type of option or optional provision VIivVIiVIVIVY
option type embedded in a contract.
87 | Unique A unique set of characters that represents a VIivVIiVIVIVY
product particular OTC derivative.
identifier The Commission will designate a UPI
pursuant to § 45.7.
Category: Settlement
88 | Final Unadjusted date as per the contract, by which | V| V| V|V | vV
contractual all transfer of cash or assets should take place
settlement and the counterparties should no longer have
date any outstanding obligations to each other
under that contract.
For products that may not have a final
contractual settlement date (e.g., American
options), this data element reflects the date by
which the transfer of cash or asset would take
place if termination were to occur on the
expiration date.
89 | Settlement Currency for the cash settlement of the VIivIVvIVv |V
currency 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).
90 | Settlement Place of settlement of the transaction as VIivVIiVIVIVY
location 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).
Category: Transaction related
91 | Allocation Indicator of whether the swap transaction is VIivVIiVIVIVY
indicator intended to be allocated, will not be allocated,
or is a post-allocation transaction.




