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If the variation margin posted is denominated
in more than one currency, those amounts are
converted into a single currency chosen by
the reporting counterparty and reported as one
total value.

126

Currency of
variation
margin posted

Currency in which the variation margin
posted is denominated.

If the variation margin posted is denominated
in more than one currency, this data element
reflects one of those currencies into which the
reporting counterparty has chosen to convert
all the values of posted variation margins.
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Variation
margin
collected by
the reporting
counterparty
(pre-haircut)

Monetary value of the variation margin
collected by the reporting counterparty
(including the cash-settled one), and
including any margin that is in transit and
pending settlement unless inclusion of such
margin is not allowed under the jurisdictional
requirements.

Contingent variation margin is not included.
If the collateralisation is performed at
portfolio level, the variation margin collected
relates to the whole portfolio; if the
collateralisation is performed for single
transactions, the variation margin collected
relates to such single transaction.

This refers to the total current value of the
variation margin, cumulated since the first
reporting of collected variation margins for
the portfolio/ transaction.

If the variation margin collected is
denominated in more than one currency,
those amounts are converted into a single
currency chosen by the reporting counterparty
and reported as one total value.
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Currency of
variation
margin
collected

Currency in which the variation margin
collected is denominated.

If the variation margin collected is
denominated in more than one currency, this
data element reflects one of those currencies
into which the reporting counterparty has
chosen to convert all the values of collected
variation margins.




