EMIR validation table ESMA

"M" - Mandatory: the field is strictly required and validations of format and content are applied.

Technical standards

Validations

ed 03/04/2017)

Best Practice

Comment

Table Item Section Field Details to be reported Format o = ',‘, MZ" " -Fon:::n:\i:‘::ztent Matcm;‘izl{:airing oTC ETD Justification for best practice where applicable
N(M|E R|Z|V|P
7 @ -Common input format: YYYY-MM-
% DDThh:MM:SSZ
% % The reporting timestamp should be equal or
. / / earlier than the timestamp of the receipt of
1SO 8601 date in the format and /
. . . 3 . / / the report by the TR. The date part of the
Parties to the . N Date and time of reporting to the trade Coordinated Universal / / . N . L . L
1 1 Reporting timestamp ) X . M|M|M[M[M|M|M|M / M{ Jtimestamp cannot be earlier than the day N No best practice prepared for this field No best practice prepared for this field
contract repository Time (UTC) time format YYYY-MM- / ) )
e / / preceding the date of the receipt of the
R % | Jreport by the TR.
% The receipt of the report should be
% | understood as the moment the report
) Jenters a TR”
% 7 r action types ?\lm, M", =5 "R, "2,V
% % and "P": this field shall contain a valid LEI
% % included in the GLEIF database maintained
% % by the Central Operating Unit.
% % The status of the LEI for all the above action
B " % % types shall be "Issued", "Pending transfer"
Parties to the Unique code identifying the reportin, 50 22 el i (i v (E) 20 % % or "Pending archival" H i
—and-Radditionfor-
1 2 Reporting Counterparty ID g VA B E alphanumerical character code. M|M|M[M[M|M|M|M / M / . e e PAIRING FIELD  |No best practice prepared for this field No best practice prepared for this field
contract counterparty of the contract / / e s e e
e
% F + '-”1 “E": This-field-shalt te
/ % LEHnpeluded-inthe GLEIF & k
1
/ % ‘lw,fl« Cent H’\V 'Ell'ﬁ-'
% i £ th i i tatusof that
/4 % P &
% W% Shall only contain one of the following
) o “LEI” for ISO 17442 Legal Entity Identifier % "a'““: pURCRCL G alphatetice]
Parties to the Type of the code used to identify the / / characters. . L . L
1 3 Type of ID of the other Counterparty (LEI) M|O|O ofo|o|mMm / / o N No best practice prepared for this field No best practice prepared for this field
contract other Counterparty “CLC” for Client code / % The value populated in this field when the
% % trade is reported for the first time, shall not
é /j be modified in the subsequent reports.
U V/Jroractonypes W, VI, R, Z, V_ana
% % "P": If field 1.3 is populated with "LEI", this
/ / field shall be populated with a valid LEI
% % included in the GLEIF database maintained
% % by the Central Operating Unit.
B tion-types NI IMILICH npn_igu_nyn
% andilﬂ The status of the LEI shall be
% % "Issued", "Lapsed", "Pending transfer" or
/ / "Pending archival"-and-in-additionfor
Unique code identifying the other % % e —
counterparty of the contract. B " % % LElcould-alse—be"Retired"-
) e ¢ IS0 17442 Legal Entity Identifier (LEI) 20 n X o oes .
Parties to the This field shall be filled from the N / F e . . L . L
1 4 J—— ID of the other Counterparty erspective of the reporting counterpart alphanumerical character code. MIM[M[M|M[M[M|M % M % e PAIRING FIELD  |No best practice prepared for this field No best practice prepared for this field
AT ) ) p_ ) E . PRI Client code (up to 50 alphanumerical digits). % % 8 X .
In case of a private individual a client code / % e e
shall be used in a consistent manner. % i e ——— - =t e
] e
/ P
/ / If field 1.3 is populated with "CLC". this field
% % shall contain up to 50 alphanumerical digits
% % \where any character is allowed.
% % Fields 1.2 and 1.4 cannot contain the same
/ / LEI, unless this corresponds to the LE| of the
é é l:'D fi rd ﬁ Ii,‘b7 b lated with lid
T is field shall be populated with a valid ISO
. % % 3166 country code, 2 alphabetical
The code of country where the registered % % F—
1 5 Rl Wi Country of the other Counterparty CLISCIAAT Othpfr COunFerparty e 1SO 3166 - 2 character country code M|O of-|-|™M % % If field 1.3 is populated with "LEI", the N No best practice prepared for this field No best practice prepared for this field
contract or country of residence in case that the / % N R L
. / / country code provided in this field shall
other counterparty is a natural person. % % e
. — é é office of the other counterparty as specified
axonomy for Financial Counterparties : 7 7
A = Assurance undertaking authorised in % %
accordance with Directive 2009/138/EC of % %
the European Parliament and of the Council % %
C = Credit institution authorised in % %
Nature of the reporting counterparty's accordance with Directive 2013/36/EU of % %
company activities. the European Parliament and of the Council % % f field 1.7 i lated with "E". this field
If the Reporting Counterparty is a F = Investment firm authorised in % % !t field .71s populated wi - st
. . o X - / / shall be populated and shall contain only
Financial Counterparty, this field shall accordance with Directive 2004/39/EC of % f lowi lues: A" G RN mpn npn ey
contain all necessary codes included in the |the European Parliament and of the Council % % ":"D:VLIJTg\;/Vahues‘ ' th P lI C
Taxonomy for Financial Counterparties | = Insurance undertaking authorised in % % ’ @ d th erer:nﬁrbe an On: \;a u.:hls
and applying to that Counterparty. accordance with Directive 2009/138/EC % % I:DE "e" » they shall be separated with a
parties to the |c 2 5 fth i If the Reporting Counterparty is a Non- L = Alternative investment fund managed by % % I?? |l; 1 7 lated with "N" this field
1 6 artiesto the orporate sector of the reporting Financial Counterparty, this field shall Alternative Investment Fund Managers c|of - ol - C % % ! field .71s populated wi - s e N No best practice prepared for this field No best practice prepared for this field
contract counterparty ) . X . X . / / shall be populated and shall contain only
contain all necessary codes included in the [(AIFMs) authorised or registered in / f e lues: "1" "2 "21" Wh
Taxonomy for Non-Financial accordance with Directive 2011/61/EU of % % ollowing values: co - Where
. . R . / / more than one value is reported, they shall
Counterparties and applying to that the European Parliament and of the Council % % be separated with a dash "-"
Counterparty. O = Institution for occupational retirement % % i fi Ir; 171 Jated 'th' " or O™ thi
Where more than one activity is reported, [provision within the meaning of Article 6(a) % ; k;e h Ii blslp(f)tp;a i WI or o s
the codes shall be populated in order of  |of Directive 2003/41/EC of the European % % C'e 5 552 he N 2 ank.
the relative importance of the Parliament and of the Council % % P to >3 characters.
corresponding activities. R = Reinsurance undertaking authorised in % %
accordance with Directive 2009/138/EC % %
U = Undertakings for the Collective % %
Investment in Transferable Securities % %
(UCITS) and its management company, % %
1 o autharised in accardance with Directive y/j %
Indicate if the reporting counterparty is a / ’/
CCP, a financial, non-financial . . % %
F = Financial Counterparty / % i i
st counterparty or other type of N = Non-Financial Counterparty % % Shall contain only one of the following
1 7 J—— Nature of the reporting counterparty counterparty in accordance with point 5 T SN e ——— M|O of-|-|m % % values: "F", "N", "C" or "0". 1 alphabetical N No best practice prepared for this field No best practice prepared for this field
of Article 1 or points 1, 8 and 9 of Article 2 O_- Giler party. % % character.
of Regulation (EU) No 648/2012 of the - % %
European Parliament and of the Council. é %
R . '/ \When populated, shall contain a valid LEI
liieeEsea l?roker EE5ES mterr.nedlary % % included in the GLEIF database maintained
. for the reporting counterparty without 5 e / / X .
Parties to the R N 1SO 17442 Legal Entity Identifier (LEI) 20 / / by the Central Operating Unit. The status of . L . L
1 8 Broker ID becoming a counterparty himself, the ) o]- o|-[-|0 / " o . . N No best practice prepared for this field No best practice prepared for this field
contract N N B . alphanumerical character code / the LEI shall be "Issued", "Lapsed", "Pending
reporting counterparty shall identify this % iransfer or "Pending archival”
broker by a unique code %/ % E .
AU




Technical standards

Validations
(published 03/04/2017)

Best Practice

Comment

-Conditions Matching / Pairin
Table Item Section Field Details to be reported Format = ',‘, v ,g/ g oTC ETD Justification for best practice where applicable
C. Ontinnal -Format and content field
N|M|E R|Z([V|P
In the case where the reporting
counterparty has delegated the When populated, shall contain a valid LEI
st » ) submission of the report to a th{rd pa.rty IS0 17442 Legal Entity Identifier (LEI) 20 included in the GLEIF fiatabe{se maintained . o . o
1 9 Report submitting entity ID or to the other counterparty, this entity 3 of - of-[-|0 by the Central Operating Unit. The status of N No best practice prepared for this field No best practice prepared for this field
contract K - L alphanumerical character code " "o . "
has to be identified in this field by a the LEI shall be "Issued", "Pending transfer'
unique code. or "Pending archival".
Otherwise this field shall be left blank.
In the case where the derivative contract . -
. N . . For transaction-level reports and position-level
is cleared and the reporting When populated, shall contain a valid LEI L .
. b A N L reports, this field shall only be populated in instances
. counterparty is not a clearing member 5 e included in the GLEIF database maintained . . .
Parties to the . ) . 1SO 17442 Legal Entity Identifier (LEI) 20 N ) . L where the reporting party is not the clearing member.
1 10 Clearing member ID itself, the clearing member ) of - of-[-|0 by the Central Operating Unit. The status of N No best practice prepared for this field . ) . .
contract . - . |alphanumerical character code " "o "o i In this scenario, the clearing member's LEI should be
through which the derivative contract is the LEI shall be "Issued", "Lapsed", "Pending R P
R . .o N o populated in this field. If the reporting firm is the
cleared shall be identified transfer" or "Pending archival". . L
N L R clearing member, this field shall be left blank.
in this field by a unique code.
. . . “LEI” for ISO 17442 Legal Entity Identifier “LEI” for ISO 17442 Legal Entity Identifier
Parties to thi i f thi d d to identify th
1 11 arties to the Type of ID of the Beneficiary vpec.> . A (LEI) M|0 of-|-|™M LEI) N No best practice prepared for this field No best practice prepared for this field
contract Beneficiary P " S .
CLC” for Client code CLC” for Client code
The party subject to the rights and
obligations arising from the contract.
Where the transaction is executed via a
structure, such as a trust or fund, If field 1.11 is populated with "LEI" this field
representing a number of beneficiaries, shall be populated with a valid LEl included
the beneficiary should be identified as 1SO 17442 Legal Entity Identifier (LEI) 20 in the GLEIF database maintained by the
st that structure. alphanumerical character code or up to 50 Central Operating Unit. The status of the LEI
1 12 J—— Beneficiary ID Where the beneficiary of the contractis |alphanumerical character client code in the |M|O of-|-|m shall be "Issued", "Lapsed", "Pending N No best practice prepared for this field No best practice prepared for this field
not a counterparty to this contract, the case where the client is not eligible for a transfer" or "Pending archival".
reporting counterparty has to identify this |Legal Entity Identifier If field 1.11 is populated with "CLC". this
beneficiary by an unique code or, in case field shall contain up to 50 alphanumerical
of a private individuals, by a client code digits where any character is allowed.
used in a consistent manner as assigned
by the legal entity used by the private
individual
Identifies whether the reporting
. counterparty has concluded the contract L . .
Parties to thi P=P | Shall t: I f the foll
1 13 arties to the Trading capacity as principal on own account (on own e M|0 of-|-|™M @ co,r: ?m o"n X one ot the .o . N No best practice prepared for this field No best practice prepared for this field
contract N A = Agent values: "P" or "A". 1 alphabetical character.
behalf or behalf of a client) or as agent for
the account of and on behalf of a client
. o . B = Buyer . .
Parties to thi Identifi hether thi ti Shall t: I f the foll
1 14 arties tothe Counterparty side entities w e. e S =Seller M|O of-|-|™M 2 Co,r: ﬁm o"nlyl/one orthe _o - Y No best practice prepared for this field No best practice prepared for this field
contract counterparty is a buyer or a seller . . . values: "B" or "S". 1 alphabetical character.
Populated in accordance with Article 3a
Information on whether the contract is
objectively measurable as directly linked
to the reporting counterparty's If field 1.7 is populated with "N" and field
commercial or treasury financing activity, 2.94 (Level) is populated with "T",-this field
parties to the |Directly linked to commercial activity or as referred to in Art. 10(3) of Regulation = shall be populated and shall contain only
1 15 v " X v (EU) No 648/2012. " clof- of-|-|c one of the following values: "Y" or "N". 1 N No best practice prepared for this field No best practice prepared for this field
contract treasury financing L N N =No R
This field shall be left blank in the case alphabetical character.
where the reporting counterparty is a If field 1.7 is populated with "F", "C" or "0",
financial counterparty, as referred to in this field shall be left blank.
Article 2 (8) Regulation of (EU) No
648/2012
Information whether the reporting
counterparty is above the clearing If field 1.7 is populated with "N", this field
threshold referred to in Art. 10(3) of shall be populated and shall contain only
Parties to the . Regulation (EU) No 648/2012. Y = Above the threshold one of the following values: "Y" or "N". 1 . L . L
1 16 J—— Clearing threshold This field shall be left blank in case the NN ——— c|of- of-[-|c it iremie, N No best practice prepared for this field No best practice prepared for this field
reporting counterparty is a financial If field 1.7 is populated with "F", "C" or "0",
counterparty, as referred to in Art. 2 (8) of this field shall be left blank.
Regulation (EU) No 648/2012.
Up to 20 numerical characters including
Mark to market valuatloln of the contract, decnmal.s ; o e e e (s 2169 e L9 P
st or mark to model valuation where The decimal mark is not counted as a be populated
1 17 Value of contract applicable under Article 11(2) of numerical character. If populated, it shall be |O] - -|c|- G . . . N No best practice prepared for this field No best practice prepared for this field
contract ) , Up to 20 numerical characters including up
Regulation (EU) No 648/2012. The CCP’s  |represented by a dot. .
. . . . to 19 decimals
valuation to be used for a cleared trade  [The negative symbol, if populated, is not
counted as a numerical character. ]
If field 1.17 is populated, this field shall be
. . . populated and shall contain 1SO 4217
Parties to thi Th d for thi luat f the |ISO 4217 C Code, 3 alphabetical
1 18 arties to the Currency of the value SIS CEE LA IS TALEUE G HEAE (SR SE S At C|- -lcf- Currency Code (official list only), 3 N No best practice prepared for this field No best practice prepared for this field
contract contract characters .
alphabetical characters.
Otherwise, the field shall be left blank.
Dat d ti f the last valuation. F If field 1.17 i lated, this field shall b
. ateand time of the a-s valuation. For . . € ,IS R X s Tield shall be This field shall be left blank for transaction-level. OTC — Reporting entities generate the valuation amounts at different
Parties to the R . mark-to-market valuation the date and 1SO 8601 date in the UTC time format YYYY- populated in a common input format: YYYY- . L N . | . i N A L
1 19 Valuation timestamp . . . Cl- -|c|- N No best practice prepared for this field Report a default timestamp of '23:59:00' for position- times, depending on their internal systems. Therefore, it is extremely
contract time of publishing of reference prices shall [MM-DDThh:mm:ssZ MM-DDThh:mm:ssZ L . .
. N level reports difficult to match on the time element of this value.
be reported. |Otherwise, the field shall be left blank.
If field 1.17 is populated and field 2.35 is
populated with "Y", this field shall be
Indicate whether valuation was M = Mark-to-market e ifh e,
Parties to the R - If field 1.17 is populated and field 2.35 is . L This field shall be left blank for transaction-level
1 20 Valuation type performed mark to market, mark to 0 = Mark-to-model Cl- -|c|- ke g N No best practice prepared for this field .
contract N , . populated with "N", this field shall be reports and position-level reports.
model or provided by the CCP C = CCP’s valuation. S g A .
populated with or "O" . 1 alphabetical
character.
|Otherwise, the field shall be left blank.
) T, This field shall bglleﬁ blank for trlansactlon-lelvel )
U = uncollateralised reports. For position-level reporting, populating this
X . be populated. N q
. . PC = partially collateralised o . field is subject to the transfer of collateral:
Parties to the L Indicate whether a collateral agreement N \When populated, this field shall contain N R )
1 21 Collateralisation X ) OC = one way collateralised ol - -[c|o . i mppen N - Client to CM is always one way collateralised
contract between the counterparties exists. . only one of the following values: "U", "PC", N N . N
FC = fully collateralised 10C" or "FC". Up to 2 alphabetical - CM to Client is always partially collateralised
Populated in accordance with Article 3b =P R - CM to CCP is always one way collateralised
characters. N . N
- CCP to CM is always partially collateralised [
Whether the collateralisation was
rf d tfolio basis. If field 1.21 i lated with "PC", "OC"
. L orr.ne chlCpEE TR ,, If L o °r This field shall be left blank for transaction-level
Parties to the . Portfolio means the collateral calculated [Y = Yes FC", this field shall be populated and shall o "
1 22 Collateral portfolio . . . clof- of-|[c|c X X o N reports and populated with "Y" for position-level
contract on the basis of net positions resulting N = No contain only one of the following values: "Y'
- 8 reports.
from a set of contracts, rather than per or "N". 1 alphabetical character.
trade.
If field 1.22 is populated with "Y", this field
. . Up to 52 alphanumerical characters shall be populated and shall contain up to
If collateral is reported on a portfolio ) . . " " . . e a
. . . . e including four special characters : ". - _. 52 alphanumerical characters. Four special This field shall be left blank for transaction-level
Parties to the . basis, the portfolio should be identified by N W w 5
1 23 Collateral portfolio code . K Special characters are not allowed at the c|c Cl-|[c|c characters are allowed ":", ".", "-"," " N reports and populated with the relevant collateral
contract a unique code determined by the . ) ) .
X beginning and at the end of the code. No Special characters are not allowed at the portfolio code for position-level reports.
reporting counterparty L
space allowed. beginning or the end.
AOtherwise, the field shall be left blank.




Validations

Technical standards (published 03/04/2017) Best Practice il Comment
. . . TSTC \ 0 TSTC -Conditions Matching / Pairing R 5 3
Table Item Section Field Details to be reported Format o anticaat ] Lo _Format and content field oTC ETD Justification for best practice where applicable
N|M|E[C[R|Z|V|P]| [N|M|E
/ /AWhen populated:
Value of the initial margin posted by the % Up to 20 numerical characters including up
reporting counterparty to the other Up to 20 numerical characters including % to 19 decimals.
. counterparty. decimals. / The decimal mark is not counted as a
Parties to thi
1 24 CZ;::C: € Initial margin posted Where initial margin is posted on a The decimal mark is not counted as a of-(-|-|-|-[o]-]]o]-|- % numerical character. If populated, it shall N No best practice prepared for this field
portfolio basis, this field should include numerical character. If populated, it shall be % be represented with a dot.
the overall value of initial margin posted |represented by a dot. % Negative values are not allowed.
for the portfolio. /
'/ Iffleld 1.24 is populated, this field shall be
Parties to thi Specify thi f the initial i 1SO 4217 C Code, 3 alphabetical lated with ISO 4217 C Cod
1 25 cz;::cto € Currency of the initial margin posted p:tc;;/ OGS/ CITE L E et SN Ly BE LIS Cl- - -l1c|-1|¢ - :);f?il:i::ist“:nly) 3 alphab:tri::?arl‘xart;cfers N No best practice prepared for this field
/ Otherwise, the field shall be left blank.
% When populated:
Value of the variation margin posted, % Up to 20 numerical characters including up
including cash settled, by the reporting Up to 20 numerical characters including % to 19 decimals.
st counterparty to the other counterparty. |decimals. % The decimal mark is not counted as a
1 26 J——— Variation margin posted Where variation margin is posted on a The decimal mark is not counted as a of-(-|-|-|-[o]-]]o]-|- % numerical character. If populated, it shall N No best practice prepared for this field
portfolio basis, this field should include numerical character. If populated, it shall be % be represented with a dot.
the overall value of variation margin represented by a dot. % Negative values are not allowed.
posted for the portfolio. /
/ If field 1.26 is populated, this field shall be
Parties to thi Specify thi f variati i 1SO 4217 C Code, 3 alphabetical / lated with ISO 4217 C Cod
1 27 cz;::cto © Currency of the variation margins posted p::;; (2 LGS e el e B SR BE S s C|- - -lcf-1]c - % :)c?f?i:i::ist“:nly) 3 alphab:tri::earl‘?flmart;cfers N No best practice prepared for this field
é Otherwise, the field shall be left blank.
% When populated: SR
Value of the initial margin received by the Up to 20 numerical characters including u - .
. g v . . " % P " B reporting RTS-ITS - [ OTC - ISDA have produced a document for the principles for Collateral
reporting counterparty from the other Up to 20 numerical characters including / to 19 decimals. X 3 o ) i
. / R . See Comment collateral and and Valuation reporting are found within the 'EMIR reporting RTS-ITS -
. counterparty. decimals. / [The decimal mark is not counted as a N n L o
Partiestothe | . X . o o . ) . / ) B . L valuation fields collateral and valuation fields Best Practice’.
1 28 Initial margin received Where initial margin is received on a The decimal mark is not counted as a of-(-|-|-|-[o]-]]o]-|- / numerical character. If populated, it shall N No best practice prepared for this field E—
contract b . . . ] ) BEST PRACTICE v6
portfolio basis, this field should include numerical character. If populated, it shall be / be represented with a dot.
the overall value of initial margin received |represented by a dot. % Negative values are not allowed.
for the portfolio. /
'/ If field 1.28 is populated, this field shall be
Parties to thi Specify thi f the initial i 1SO 4217 C Code, 3 alphabetical / lated with ISO 4217 C Cod
1 29 arties to the Currency of the initial margin received pec_l YIS IS Gl L SIS sy S AL Cl- - -{Ccf-1]c¢c - © % pop.u.a e. w untrency ode N No best practice prepared for this field
contract received characters % (official list only), 3 alphabetical characters.
y/j Otrl]'nerwise, tlhe Lield shall be left blank.
Value of the variation margin received, % Wi=gkeey atev 3 N .
. . . / Up to 20 numerical characters including up
including cash settled, by the reporting N . . / B
Up to 20 numerical characters including / to 19 decimals.
counterparty from the other N / ) .
st S decimals. / The decimal mark is not counted as a
1 30 Variation margin received p . V: - . The decimal mark is not counted as a of-|-1-1-1-19]-]1o]|-|- % numerical character. If populated, it shall N No best practice prepared for this field
contract Where variation margin is received on a . . / )
" . L ) numerical character. If populated, it shall be / be represented with a dot.
portfolio basis, this field should include / 3
L X represented by a dot. / Negative values are not allowed.
the overall value of variation margin %
received for the portfolio. %/
A
7 If field 1.30 is populated, this field shall be
1 31 Parties to the Curr_ency of the variation margins Specify the <_:urrency of the variation 1SO 4217 Currency Code, 3 alphabetical cl- B el -1 e B c % pop.u!ate.d with 1SO 4217 Culjrency Code N No best practice prepared for this field
contract received margin received characters % (official list only), 3 alphabetical characters.
_|Otherwise, the field shall be left blank.
7 When populated:
% Up to 20 numerical characters including up
Up to 20 numerical characters including % to 19 decimals.
Parties to the Value of collateral posted in excess of the deamal.s‘ R The deFImaI FEIS 5 e oLt as.a . L
1 32 Excess collateral posted K The decimal mark is not counted as a Oof-(-|-|-|-[o]-]]o]-|- / numerical character. If populated, it shall N No best practice prepared for this field
contract required collateral ) N / )
numerical character. If populated, it shall be % be represented with a dot.
represented by a dot. % Negative values are not allowed.
'/ If field 1.32 is populated, this field shall be
Parties to thi Specify thi f th 1SO 4217 C Code, 3 alphabetical / lated with ISO 4217 C Cod
1 33 arties to the Currency of the excess collateral posted (L7 S GHLCELE 2 G HEE7 (SR BEl s At Cl- - -{Ccf-1]c¢ - C % pop.u.a e. w ur_rency ode N No best practice prepared for this field
contract collateral posted characters % (official list only), 3 alphabetical characters.
é Otrl]'lerwise, tlhe Lield shall be left blank.
’/ When populated:
% Up to 20 numerical characters including up
Up to 20 numerical characters includin; / to 19 decimals.
. N decimals. / The decimal mark is not counted as a
Parties to the B Value of collateral received in excess of N B / N B . e
1 34 Excess collateral received . The decimal mark is not counted as a of-(-|-|-|-[o]-]]o]-|- / numerical character. If populated, it shall N No best practice prepared for this field
contract the required collateral . N % )
numerical character. If populated, it shall be / be represented with a dot.
represented by a dot. % Negative values are not allowed.
/ If field 1.34 is populated, this field shall be
Parties to thi Specify thi f th 1SO 4217 C Code, 3 alphabetical / lated with ISO 4217 C Cod
1 35 arties to the Currency of the excess collateral received GBS cur.rency orthe excess SIS (Sl S AL Cl- - -{Ccf-1]c¢ - € pop.u.a e. w ur_rency ode N No best practice prepared for this field
contract collateral received characters % (official list only), 3 alphabetical characters.
é Otherwise, the field shall be left blank.
CD = Financial contracts for difference %
FR = Forward rate agreements %
Section 2a E\L;‘/:*F:E::Jv:l:ids % hall only contain one of the following
2 1 Contract type Contract type Each reported contract shall be classified op :Option mlo o vl Ivlo % values: "CD", "FR", "FU", "FW", "OP", "SB", y NS e e
according to its type ; / "SW" "ST" or "OT". 2 alphabetical
:\j/_:ssp;/e:pdba % characters.
ST = Swaption %
OT = Other %
]
Cco=C dity and emissi I P Note: R table field: t limited only to thi
om.mo B % . . © e' A -s.are not imite _ony 9 ?Se e . e e e Validation rules do not prohibit fields which relate to a specific asset
. " CR = Credit / Shall only contain one of the following applicable to the specified asset class, i.e. validation rules This field will be populated with "CO", "CU", "EQ" or ) X o R
Section 2a - Each reported contract shall be classified / WA Hepl el (1 AN o X L - . : o class in the 'Section' column from being populated for other asset
2 2 Asset class ~ L CU = Currency M|O|-|-]Of-]|-[M] IM[O] - / values: "CO", "CR", "CU", "EQ" or "IR". 2 Y do not prevent firms from populating fields that fall under a ["IR" and is subject to the CFl code populated in field N .
Contract type according to the asset class it is based on 5 / ) " B . classes when applicable, e.g. FX fields to be populated for a cross
EQ = Equity / alphabetical characters. different asset class (as per the 'Section' column) to the one (2.4 below.
= Interest Rate // specified in field 2.2. currency swap.
Section 2b — C=CFl 7 Until UPI is endorsed by ESMA, this field
2 3 Contract Product classification type The type of relevant product classification U_- uel M[Of-|-]O]|-[-[M] [M|Of - % shall only contain "C". 1 alphabetical Y No best practice prepared for this field No best practice prepared for this field
information B /j character.
For products identified through 7 If field 2.3 is populated wih "C", this field
International Securities Identification % shall be populated with CFl code composed
Number (ISIN) or Alternative Instrument of 6 characters and compliant with |
ber (ISIN) | i % f 6 ch d li ith 1SO
. Identifier (All), Classification of Financial . % 10962 Standard. At least the first 2
Section 2b — i 1SO 10692 CFl, 6 characters alphabetical / R N B R N
e Instrument (CFl) code shall be specified. / characters of the CFl code and the character If there is an ISIN for the product, populate the field with If there is an ISIN for the product, populate the field
2 4 Contract Product classification R code M|O|-|-]Of-]|-[M] IM[O] - / B N N Y N ) . N )
information For products for which ISIN or All are not e U / representing asset class (if applicable for a the CFI code associated with that ISIN. with the CFl code associated with that ISIN.
available, endorsed Unique Product glven instrument) shall be provided (ie.
Identifier (UPI) shall be specified. Until UPI % these characters cannot be "X", which
is endorsed those products shall be % represents not applicable or undefined
classified with CFl code. /j value).
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Technical standards (published 03/04/2017) Best Practice Comment
Table Item Section Field Details to be reported Format o = ',‘, nmi’ " _For,::::‘::z:ztem Matcm;‘;épamng oTC ETD Justification for best practice where applicable
N(M(E[C[R[Z|V|P
P UntiTthe date of application of | MIFIRRTS
% on reference datal:
% -If field 2.15 is populated with (i) MIC
% listed in the MiFID Database that pertains to
% a Regulated Market for which instrument
/ identifier specified in that database is ISIN,
% or with (ii) code "XOFF", this field shall be
% populated with "I".
% -If field 2.15 is populated with MIC
% / listed in the MiFID Database that pertains to
% a Regulated Market for which instrument
% identifier specified in that database is All,
Section 2b — Specify the applicable identification: % this field shall be populated with "A". see 'V fE i 0s' tab for detailed best On transaction-level and position-level reports, this
2 5 Contract Product identification type The type of relevant product identification |l = ISIN cl|o|-[-|o]-|-|C % -If field 2.15 is populated with (i) MIC Y ee tlenue of kxecution scenarios tab for detafled bes field shall be populated with "I" for EEA Exchanges.
information A=All % / listed in the MiFID Database that pertains to practices. For non-EEA Exchanges, this field shall be blank.
% % a Regulated Market for which instrument
% % identifier is not specified in that database,
% or with (ii) MIC listed in the MiFID Database
% % that pertains to a MTF, or with (iii) MIC that
/ / pertains to a trading venue in non-EEA
% country, or with (iv) code "XXXX", this field
% % can be left blank.
/ / After the date of application of [ MiFIR
% % RTS on reference datall, i.e. for the reports
% where the date in the field 1.1 Reporting
m | | e snias
The product shall be identified throug| 7 7
ISIN or All. All shall be used if a product is % %
traded in a trading venue classified as All % %
in the register published on ESMA's % % If field 2.5 is populated with "I" this field
website and set up on the basis of % % shall contain 12 alphanumerical characters
Section 2b— information provided by competent For product identifier type I: 1ISO 6166 ISIN % % and a check digit. On transaction-level and position-level reports, this
2 6 Cec tlon 5 product identificati authoriities pursuant to Article 13(2) of 12 character alphanumerical code clo o c % % If field 2.5 is populated with "A" this field v See 'Venue of Execution scenarios' tab for detailed best field shall be populated with a valid ISIN for EEA
) ofn ract. reduct icentification Commission Regulation (EC) No For product identifier type A: Complete All B B % shaII contain up to 48 alphanumerical practices. Exchanges.
information 1287/2006. code in accordance with Article 4(8) % characters, Special signs "-" and "." are For non-EEA Exchanges, this field shall be blank.
All shall only be used until the date of / / allowed.
application of the delegated act adopted % %
by the Commission pursuant to Article % %
27(3) of Regulation (EU) No 600/2014 of % %
the Europnean Parliament and Council é é A
7 7 ield 2.2 {Asset class) is populated wi
% % "EQ", this field shall be populated.
/ / If field 2.2 is populated with "CR", one of
% % Itfhfe flijlgszz.J or 2.|84 s:al! ze”:);!pulalted. Y\éfcﬁre fieldI 2.2 ':_sz_t Easf‘}:svzo:ulated with "CO" or
/ % iel .2 is populated witl , at least , populate this field witl /A"
_ / % one of the following fields shall be . " o .
1=ISIN / / o As per EMIR Q&A, TR Question 28 — “When the underlying is an index,
/ / populated: 2.7, 2.39, 2.55. When the Underlying is an Index:
Section 2b — A=Al / / ; D - e g L ", ) Field 2.7 must always be populated with “X” irrespective of whether
L e L " / / If field 2.2 is populated with "CO" or "CU", When the Underlying is an Index, report a value of "X", X" shall be populated in field 2.7 'Underlying ) . i B B )
2 7 Contract Underlying identification type The type of relevant underlying identifier (U= UPI clof-|-10]-]-|c / / e Y . . R . o X X the index is identified with an ISIN or with the full name.
inf q B = Basket % % this field can be left blank. regardless of whether an ISIN is available for the index. identification type' and a valid ISIN shall be populated
information = Baskel % % \When populated, this field shall contain one in field 2.8 'Underlying identification. . . R "
X = Index / / . J - K ; - TR Question 37 (d) also reiterates that an Index is reported as "X".
% % of the following values: "I", "A", "U", "B", Where an ISIN is not available, "X" shall be populated
% % X" in field 2.7 and the Index name shall be populated in
% % "NA" is accepted, when the actual value is field 2.8.
/ % not available.
/ % Up to 2 alphabetical characters.
" . . . For underlying identification type I: ISO 6166 / / populated.
'LI':;d:eucr:iu::eiglz:ligfi;::):ef;dret:]:;fled 57 ISIN 12 character alphanumerical code % % If field 2.7 is populated with "I", this field
undegrl in qbased pe—. For underlying identification type A: % shall contain 12 alphanumerical characters
b Yp . complete All code in accordance with Article % % and a check digit.
All shall only be used until the date of / / N . L an b g
. 4(8) / / If field 2.7 is populated with "A", this field
application of the delegated act adopted L e / % . q
e @ e o) (U E G 0 At For underlying identification type U: UPI % % shall contain up to 48 alphanumerical
Section 2b — 27(3) of Regulation (EU) No 600/2014 For underlying identification type B: all % % characters and the following two types of
2 8 Contract Underlying identification I, gefault ST, o ER o {he individual components identification clof-[-|0|-]-|cC % special characters "-" and "." are allowed. Y No best practice prepared for this field No best practice prepared for this field
information reference obligation shpo;ld be provided through 1SO 6166 ISIN or complete All code % % If field 2.7 is populated with "B", this field
g s " |in accordance with Article 4(8). Identifiers of % / shall contain only up-te-6499-
In case of baskets composed, among o / / .
N - . |individual components shall be separated / / alphanumerical characters and the
others, of financial instruments traded in ) e / % q : o
N —— with a dash “-“. % / following two types of special characters "-
P traz'ied in atrading venue For underlying identification type X: ISO % % and "." are allowed.
shall be specified B 6166 ISIN if available, otherwise full name of % % "NA" is accepted, when the actual value is
. the index as assigned by the index provider // // not available.
7 ?/ Note. For FX Options, the FpML model determines the notional
% % currency based on whether the option is a Call or Put. i.e. if option is
. % % PLEG t.here ® moré UECHSI I I e AECI S This field is dependent on the specific contract details sold a Call, then the notional amount will be in the Call currency, and
. The currency of the notional amount. / / . currencies alphabetically by ISO 4217 standard and report R . e . L B
Section 2b — . X / / Shall be populated with 1SO 4217 Currency ) . and should not be ordered alphabetically. Notional therefore 'National currency 1' would be the Call currency. Similarly, if
R In the case of an interest rate or currency [ISO 4217 Currency Code, 3 alphabetical / / L N the first currency as Notional currency 1. L N ) i R . N . 3
2 9 Contract Notional currency 1 derivative contract. this will be the et M[O|-|[-[Of-[-([™m % / Code (official list only), 3 alphabetical Y Currency 1 is directly linked with the Notional, which sold a Put option, FpML will show the notional in the Put currency, so
information X § % % characters. . . X is directly linked to the price, which is directly linked 'Notional currency 1' would also be the Put currency.
notional currency of leg 1. / / Note: See exception for FX Options, where best practice for . ! N - .
/ / . . 5 to the specific contract details. Therefore, firms submitting by FpML cannot follow the best practice of
/ / FX Option contracts is under review. . . A N N
/ % sorting currencies alphabetically when reporting FX Options.
é é A resolution to the bes;orac(ice fordF)I(((j)Qtions is unr::ler reviewl, [
7 Y Note. For FX Options, the FpML model determines the notiona
% % . . currency based on whether the option is a Call or Put. i.e. if option is
The other currency of the notional % / [P (i B (el 1T G M| et e e sold a Call, then the notional amount will be in the Call currency, and
. / % currencies alphabetically by ISO 4217 standard and report  |As set out in field 2.9, this field is dependent on the o . o B
Section 2b — amount. . / / When populated: . e . ) therefore 'National currency 1' would be the Call currency. Similarly, if
R R 1SO 4217 Currency Code, 3 alphabetical / / o the second currency as Notional currency 2. specific contract details. As such, Notional Currency 2 . N . )
2 10 |Contract Notional currency 2 In the case of an interest rate or currency et ofo -|1of - (o] % % 1SO 4217 Currency Code (official list only), 3 Y S e sold a Put option, FpML will show the notional in the Put currency, so
information derivative contract, this will be the % % alphabetical characters. . . . . L5 y L 'Notional currency 1' would also be the Put currency.
. / / Note: See exception for FX Options, where best practice for |Notional currency 1. N - .
notional currency of leg 2. % / S N Therefore, firms submitting by FpML cannot follow the best practice of
% % B . sorting currencies alphabetically when reporting FX Options.
/A /J A resolution to the best practice for FX Options is under review. |
7 7 This field is only populated for transaction-level and
% % position-level reports if field 2.2 (Asset class) is
/ populated with "CU".
1
L
% % As per EMIR Q&A TR Answer 47, this field should be
/ / FX products: X . . A IR A
/ / N . . populated as the currency of the underlying to be For FX deliverable (physically settled) trades, this field is not directly
/ / * FX deliverable (physically settled) trades, populate with ) . . - . R L . .
. / / ) . delivered in the case of a physically settled derivative applicable, since both currencies in the trade are delivered. This field
Section 2b — X / / When populated: the first currency when sorted alphabetically by the ISO . S . .
2 1 —— Rl @TcEEy e cuiraiy o e clelfvaicd 1SO 4217 Currency Code, 3 alphabetical olo o ) % % 150 4217 Currency Code (official list only), 3 N 4217 standard or the settlement currency, if the derivative is to be should therefore be populated with the first currency when sorted
N . characters B B / / R ’ : cash settled. alphabetically by the ISO 4217 standard.
[hfcination % % i el e . . For FX non-deliverable (cash settled) trades, this field should be used
/ / * FX non-deliverable (cash settled) trades, populate with . X N R
% % e auiarey i vl e ctiee The Delivery currency 2 field should be populated for for the currency that will be delivered.
/ : those derivatives with an FX component for which
n
% / two currencies are delivered. If both Deliverable
% % currency and Delivery currency 2 are populated, the
% % field Deliverable currency should be populated with
é // the first currency sorted in alnhabetical order
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O ey \g
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Rlz[v|P
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2 ion 2c - ions
12 |Detai o
ils on the |Ti 7/ and content [kidil i
rad. 70 t ng / Pairi
transaction ade D Until global UTI Until % % tvr;elsg":a i o e - -
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Special chara racters:".- _." ng % % =" S rs are allowed ":", "." E
: . _ | | Jtne vegii ial characty 05, D
beginnin ctersiareinatallo / / eginnin, ers not allo
g and at the wed at the MMM / / Not g or the end wed at
space allowed Endlofthelcode wmlm| clm / % ) allowed to ch .
} .No / % field once it i ange the co
. tis re ntent of thi Justificati
Sect / c| e uni itis reported. is tionfo
2 ion 2c - / / e uniqu r best practi
13 [Detai / / eness of th actice wh
ils on the |R / / preserved e Trade ID sh e speicatt
t ’ eport tracki || | |combinati at counterparti el idi )
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derivative c ports resulting fr % % N ntly within the m. per case or o
) ontract om the | ] No best practi In arket, causes i wer case is
Field applica . An alphai . / / ctice pre| ordertoi es Issues wi iri
et umeric field / / pared for this fi speci ncrease pairi ith pairing
o bt Wyt i upto 35 ch / / eld pecial charact ring of Trade | b
b executes aracters |0 / / with ers, the bes i D and avoid il X
more derivativ composed of © (o} / / No best g no special ch t practice inconsistenci
e s 1o / / practice pre| characters promotes a simplifi cies with
e EEEme i ¢ / / Upto3 pared for this fi and only u implified T
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1 :
/ - No best practi
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1 est practice
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Table Item Section Field Details to be reported Format = ',‘, ot <Gt Matc""‘,g/ Pairing oTC ETD Justification for best practice where applicable
C. ntinnal -Format and content field
N|M|E[C[R|Z|V|P
If field 2.18 is populated with ‘U’ then the
field 2.19 shall be populated with ISO 4217
Section 2c - . . . . X Currency Code (official list only), 3 Directly linked to field 2.18. This field shall be
Th hich the P t 1SO 4217 C Code, 3 alphabet
2 19 |Details on the |Currency of price © cur.rencv bbeRricerately CIEEy (Sl BRI c|o -10f - € alphabetical characters. If field 2.18 is Y No best practice prepared for this field populated with a valid currency code as set out in ISO
3 denominated characters e ror
transaction populated with ‘P’ or ‘Y’ it shall be left 4217.

blank.

* Report the notional amount at the time of reporting.

* For the avoidance of doubt, a notional change is a
reportable event even when the change is a contractually

R -Up to 20 numerical characters includin, agreed event, e.g. an amortising or accreting notional.
The reference amount from which deZimaIs g g E E E
contractual payments are Up to 20 numerical characters including . . . X For Futures (where field 2.1 Contract type is
R . N The decimal mark is not counted as a * Where there is more than one notional amount, e.g. FX o ner R . .
determined. In case of partial decimals. . . . X populated with "FU", Notional is: trade price x
. L o N N R numerical character. If populated, it shall be products, sort the currencies alphabetically and report the . - L N .
Section 2c - terminations, amortisations and in case  [The decimal mark is not counted as a ) ) X number of lots x price multiplier. Zero coupon swaps - Where this is a final known amount to be paid on
) R N . N represented with a dot. notional of the first currency. . N N N
2 20 Details on the |Notional of contracts where the notional, due to numerical character. If populated, it shall be [M[O| - |- |O]| - |- M ) ) Y the fixed leg, and so there is no fixed rate or notional amount, the
R e / Negative values are allowed only when field R N . . . .
transaction the characteristics of the represented by a dot. " R X - . X For Options (where field 2.1 Contract type is notional amount of the floating leg is to be populated.
B R B N B R 2.2 is populated with "CO". The negative * Amortizing, accreting and resets (on EQ) which change o A . N R
contract, varies over time, it shall reflect  The negative symbol, if populated, is not i . . S populated with "OP", Notional is: strike price x
L . B symbol, if populated, is not counted as a notional amount should be reported as a Modification. . e
the remaining notional counted as a numerical character. number of lots x price multiplier.

after the change took place. numerical character.
8 place. * Notional changes which result from the compounding of

interest should not be reported.

* Zero coupon swaps: Populate with the notional of the

floating leo.

-Up to 20 numerical characters including up

to 19 decimals.

The decimal mark is not counted as a
numerical character. If populated, it shall be Y

% represented with a dot.

% Shall be populated with a positive value.

The number of units of the financial Up to 20 numerical characters including

el Ase instrument which are contained in a CalEd,
2 21  |Details on the |Price multiplier The decimal mark is not counted as a M|O|-[-[O]|-|-[M

R trading lot; for example, the number of . N
transaction L numerical character. If populated, it shall be
derivatives represented by the contract
represented by a dot.

For FX products, this field should always be populated with
agn.

This field should contain the contract size/lot size.

Number of contracts included in the
report.

For FX, Rates and Credit products, this field should always

Up to 20 numerical characters including be populate with “1”

OTC - the separate 'PriceRate Price Notation Quantity' best practice

Section 2c - 5 decimals. numerical character. If populated, it shall be o 5 See file document is currently under review.
) B For spread bets, the quantity shall be the N . B This field shall be populated with the number of - R
2 22 Details on the [Quantity . The decimal mark is not counted as a M|O|-[-[O]|-|-[M represented with a dot. Y . . s . PriceRate Price
R monetary value wagered per point ) N ) " For Equity and Commodity products see the derivative contracts in the report. R o " . B . .
transaction X . . numerical character. If populated, it shall be Shall be populated with a positive value. g q . aorn . Notation_Quantity' |OTC - Additional guidance required for Commodity Option and
movement in the direct underlying PriceRate_Price Notation_Quantity' best practice
) . represented by a dot. Zero is allowed only when field 2.94 is Forward products.
financial instrument. o document.
populated with "P".
Up to 20 numerical characters including -Up to 20 numerical characters including up
decimals. to 19 decimals.
The negative symbol to be used to indicate [The decimal mark is not counted as a When there is no fee, the field is left blank / null value, 5 .
. . N . e * The value submitted for reporting should match the value on the
Section 2c - that the payment was made, not received. numerical character. If populated, it shall be rather than populate with "0". . X . . .
) Amount of any up-front payment the R . B . L trading platform and/or confirmation. Where there is a discrepancy,
2 23 Details on the |Up-front payment X 5 The decimal mark is not counted as a ofof-|-|o|-[-|O represented with a dot. N No best practice prepared for this field ) . .
R reporting counterparty made or received ) N ) . . . . . resolution of breaks should be discussed bilaterally between trade
transaction numerical character. If populated, it shall be Negative values are allowed. The negative When a premium is reported as Price/rate (field 2.17), the J———
represented by a dot. symbol, if populated, is not counted as a Up-front payment field is left blank. B .
The negative symbol, if populated, is not numerical character.
counted as a numerical character.
FXProaucts”

C (Cash): This should be used when the trade is non-
deliverable (the full amount of both notionals is not settled
by full exchange, rather the trade is settled by a single cash
flow). This is equivalent to “cash settlement” as defined in
the relevant product definitions published by the
International Swaps and Derivatives Association, Inc.
(“ISDA”), or “Non-Deliverable” as defined in the relevant
product definitions published by ISDA, the Emerging

C=Cash
Section 2c - . . . Shall contain only one of the following Markets Traders Association and The Foreign Exchange
) " Indicates whether the contract is settled  |P = Physical nEn wpH AN A N a — . g
2 24 |Details on the |Delivery type . K R (0] -10f - M values: "C", "P" or "0". 1 alphabetical Y Committee (the “FX Definitions”). No best practice prepared for this field
physically or in cash O = Optional for counterparty or when

transaction character.

Ceetpinedib/aiidlearty P (Physical): This should be used when the trade is
deliverable (settled by a full exchange of currencies). This is
equivalent to “Physical Settlement”, as defined in the
relevant product definitions published by ISDA, or
“Deliverable”, as defined in the FX Definitions.

O (Optional for counterparty): This should be used when
the counterparty has the right to select either cash or
physical delivery. For FX, this value is only applicable to

ntinn

ctain ciirran,
General principle:
Date and time a transaction was originally executed,
resulting in the generation of a new UTI.

General principle wording is taken from CPMI-IOSCO CDE definition of

The Execution Timestamp remains unchanged throughout L
Execution timestamp.

the life of the contract and will only changes when the UTI

For transaction-level reports, this field shall be
changes / a new UTl is generated. B

populated with the timestamp provided by the CCP For cleared trades, it is understood that the intention of regulators is
uTC). always to receive the MIC of the alpha trade, mechanically therefore
Section 2c - . . . . . For the avoidance of doubt: wra) .y X . A y.
) R . Date and time when the contract was I1SO 8601 date in the UTC time format YYYY- This field shall be populated in a common N . N forcing the presence of the instrument ISIN into the reporting.
2 25 Details on the |Execution timestamp M|O|-[-[O]|-|-[M A Y Novations — the novation timestamp . e L ] A ] 5
. executed MM-DDThh:mm:ssZ / input format: YYYY-MM-DDThh:mm:ssZ. N ) For give-ups, this field shall be populated with time of By extension this meant that the execution timestamp should also be
transaction Cleared trades — the Execution Timestamp of the alpha X . A
R N R . i give-up rather than original execution time. that of the alpha trade.
trade is available, otherwise the clearing timestamp X . . . .
Amendments — persist the original Execution Timestam The timestamp of the alpha trade is received in the clearing request
p s % For position reports, this field shall be left blank. message from the trading platforms or the middleware.

i.e. not the timestamp of the amendment event.
Allocations — the Execution Date&Time of the original Block
trade.

If a CCP does not have an Execution timestamp of the alpha trade, only
then would they use the clearing timestamp.

See 'Execution Timestamp' tab for more best practice
scenarios.
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Table Item Section Field Details to be reported Format o = ',‘ nmi’ " -Fon;n(:::‘::z:ztent Matcm;‘;épamng oTC ETD Justification for best practice where applicable
N(M|E R|Z|V|P
/ 7 contract, report that date (i.e. the effective date
% % represented on the confirmation).
% % « If an effective date is not specified in the terms of the
% % contract, report the execution date (see best practice for
% % Execution Timestamp).
% % While the RTS definition could be interpreted to mean the date the
/ / * Event and Product specific: . X X
% % o AT el = e @i Bem e TinesEmy contract was entered into (i.e. Trade Date) is to be reported, the best
% % i.e. do not reflect the timestamp of the amendment event. f;:?;f;s:;:z:gn?e Eiatiebateetbeisrdonth eleontizeiicy
/  Cleared trades — see best practice for Execution .
n .
% % Tlmestarr?p. . o EMIR Q&A TR Question 48 asks “How should the Effective date... be
/ / * Swaptions: Report the execution date of the contract,
Section 2c - L / / L N S ) ! L L reported if it is not specified as part of the terms of the contract?” .
. . Date when obligations under the contract . / / This field shall be populated in a common (note, the Effective Date of the underlyer is not to be used [Current assumption is that this will always be the R 5 R .
2 26 Details on the |Effective date N 1SO 8601 date in the format YYYY-MM-DD M|O of-|-(M / / | Y L This implies that if the contract has an Effective Date, that is the date
———— come into effect % % input format: YYYY-MM-DD. for this flleld) same as the trade date. ——
% % .ON::::\IS\;‘/St:rades (eteen TeTs e e e o The CPMI I0SCO definition for Effective Date is “Unadjusted date at
1 P IR Tl e, a e intheconfirmatin Speciing tet 1 ah doe
% % () e ahiteie ke ari e drets [ n d e, iey includ’ed in the confirmation validates lit ispthe Zongtractually agreed
% % report the Novation Date of the novation agreement, or PO ———
% % (2) if the effective date of the trade is a future date and is B .
% % yet to occur (i.e. a forward starting swap which has been
/ % novated between the Trade Date and the Effective Date),
% % then report that future effective date of the trade.
% % o For partial or full novation between Remaining Party
/ / and the Transferor, report the original Effective Date for the
]
// // transaction.
1 « ATthough an Optional field, if there is a Maturity Date for
% % the trade, this field must be reported.
]
% % * The unadjusted Maturity Date should be used, unless
/ / both parties agree on reporting the adjusted date.
1
- X / / \When populated, shall be populated in a _— - ) .
Ori / /
. ginal date of expiry of the reported / / ) o . Reporting firms populate this field with the 'last trade
Section 2c - / / common input format: YYYY-MM-DD. * Where there is different Maturity Dates on the two legs, L . 3 . . . . - . .
) . contract. . / / L 5 date' which conflicts with CCP's interpretation of this EMIR Q&A - TR Question 12.(c) - specifies the unadjusted Maturity
2 27  |Details on the |Maturity date A 1SO 8601 date in the format YYYY-MM-DD ofof - of-[-|0 / / [The value of this field shall be greater than Y the Maturity Date reported should be the longest dated. R e o, i .
) An early termination shall not be reported / / ) field. CCPs populate this field with 'settlement date'. date is to be reported.
transaction P / / or equal to the value of the field 2.26. N X
in this field. / / Regulatory guidance required.
% % EX products:
% % FX Options - populate with the option expiry date.
% % FX Forwards and Non-Deliverable Forwards (NDFs) -
% % populate with the valuation date of the trade, as defined in
/ / FX Definitions.
L
% When populated, shall be populated in a
% % common input format: YYYY-MM-DD.
Section 2 % The value of this field shall be greater than P Jate this field with the trade date to highlight
ecf Ién - L Termination date in the case of an early . % % or equal to the value of the date part of the . L opulate this field wi € trade a. eto |g. '8
2 28 |Details on the |Termination date e i 7 G0 et e 1SO 8601 date in the format YYYY-MM-DD --- o(M| - M % % Field 2.25 Y No best practice prepared for this field that all ETD trades are compressed into a daily
Eapsacton ° i % % Iffield; 2‘28 and 2.27 are both populated EeStich
% the value of this field shall be less than or
% Jequal to the value of the field 2.27.
% % When populated shall be populated in a
: " % common input format: YYYY-MM-DD. " - .
Section 2c - Date of settlement of the underlying. % % The value of this field shall be greater than This field will be populated with the maturity date (as RTS states “Date of settlement of the underlying”, but it is unclear how
2 29  |Details on the |Settlement date If more than one, further fields may be 1SO 8601 date in the format YYYY-MM-DD ofof - of-[-|0 % % or equal to the value of the da%e art of the N Best practice under review. See 'Comment’ opulated in fielg Zp27) / the definition of the 'underlyer' is to be applied across asset classes
transaction used. % fielquAZS, B ok o and products. Additional clarification (potentially as a Q&A) required.
/j % This field is repeatable.
Reference to any master agreement, if W/ 7
. existent (e.g. ISDA Master Agreement; . % %
Section 2c - Free Text, field of up to 50 characters, / / .
) Master Power Purchase and Sale . . / / Up to 50 alphanumerical characters where . L .
2 30 |Details on the |Master Agreement type ) identifying the name of the Master ofo of-[-|0 / / 3 N No best practice prepared for this field This field is left blank for ETD
R Agreement; International ForEx Master B / / any character is allowed.
transaction Agreement used, if any / /
Agreement; European Master Agreement % %
or any local Master Agreements). 2 /%
Section 2c - Reference to the year of the master % % If:elfaf;[)i::::::::‘i:hljtlei::jl\l{xy
2 31  |Details on the [Master Agreement version agreement version used for the reported (ISO 8601 date in the format YYYY c(o]- o|-[-]0 % % Eir:t o digits shall be "1gp" or "20" . : N No best practice prepared for this field 'This field is left blank for ETD
transaction trade, if applicable (e.g. 1992, 2002, etc.) %/ % Enrr—— ?t shall be left bank .
7 ) 8
' 3 3 N K The original Confirmation timestamp is persisted for all post trade |
% % [z tlmesta.mp |s{on|Y Ieset el el o ey UT," !4e. events, unless such event results in a new contact / UTI.
% % once a confirmation timestamp has been reported, it is to
/ / be persisted for the life of the contract. . X .
n
/ % Breaks can be caused by one party reporting the Confirmation
% % If field 2.33 is populated with "Y" or "E", this R . N L Timestamp of a post trade event, while the other persists the original
/ / X . . The value reported is the date and time the confirmation is .
)]
/ / field shall be populated in a common input R N N datetime.
/ / matched, not the time confirmations are sent. - . .
% % format: YYYY-MM-DDThh:mm:ssZ. It was reasoned that the original timestamp should persist based on:
Section 2d - e 4 ti fth fi q ; % The value of this field shall be greater than F lectroni i i the ti 5 ided b * The RTS definition's reference to Article 12 of Commission Delegated
Risk N . R @ ? an . ime of the con !rrv)a i) EBE 1SO 8601 date in the UTC time format YYYY- % % or equal to the value of the field 2.25 unless or elec .ronlc.con irmations, the timestamp provided by This field shall remain blank for transaction and Regulation (EU) No 149/2013(3) which refers to 'Timely Confirmations'
2 32 N Confirmation timestamp out in Article 12 of Commission Delegated clof- of-|-|c / / . Y the confirmation platform should be used. " . . L,
mitigation / Regulation (EU) No 149/2013 MM-DDThh:mm:ssZ % % the default date is used. position reports. in the context of 'date of execution' only.
Reporting egulation ° % % "1900-01-01T00:00:00Z" is accepted when N . . . N . * The EMIR Q&A, OTC question 15 infers that Confirmation Timestamp
/ / . . Confirmation timestamp is only a matching field for . . L . . .
/ / the actual value is not available. B . N - N 0 is only updated for the original submission, "The timely confirmation
/ / ) . L api g electronic confirmations (as verified with several TR's). o X o
/ / If field 2.33 is populated with "N", this field N R N . of OTC derivative contracts applies wherever a new derivatives
/ / Therefore, although Confirmation timestamp is to be ) N
/ / shall be left blank. ) R ) N " contract is concluded'
/ / populated when Confirmation Means is set to either "Y" or . . - .
/ / e N N B N . . * In consideration to more standardisation between global reporting
/ / E", Confirmation timestamp will only be a matching field . . )
% % hen the value s "E" regimes, the CPMI I0SCO CDE definition for Confirmed (2.18) refers to
% % FUC IR EETRIE : new transactions only.
% é Tleared trades = 'E
% % Non-cleared
% % « If Venue of Execution has a MIC, report as “N”
/ / * Otherwise report “E” or “Y”. Note 1: Reason why cleared trades are reported as “E” is because CCPs
% % Therefore, when executed on an SI, the expectation is that confirm cleared trades with both parties to the alpha trade, and with
% % there will be a confirmation. TR Question 50 of the EMIR Q&A referring to derivatives “traded on a
% % trading venue”, i.e. referring to the original alpha trade and not the
. Best practice definitions: cleared trade, it is logical to report cleared trades as “E”.
Section 2d - % %
. Whether the contract was electronically Y = Non-electronically confirmed / / Shall contain only one of the following * E (Electronically Confirmed): This should be used if the L s .
Risk a . o . . . / / W R e . . " . . This field shall be populated with "N" in all cases. This X
2 33 mitigation / Confirmation means confirmed, non-electronically confirmed  |N = Non-confirmed M|O of-|-|m % % values: "Y", N" or "E". 1 alphabetical Y trade is Confirmed by means of matching electronic e i E TR A 5 Note 2: Reasoning why an OTC non-cleared trade executed on a venue
. grtin or remains unconfirmed E = Electronically confirmed % % character. messages sent by each party to the other or by each party E . is reported as “N”, is because EMIR Q&A (TR Question 50) states that
B E % % to a third party system. Such electronic messaging systems "N" is to be reported if the derivative “does not have to be confirmed”.
% % include, without limitation, SWIFT, CLS, DSMatch, Traiana, While a confirmation may still be issued for an OTC traded on a venue,
% % Markit and any other such systems used by or agreed to the trading venue will hold the details of the trade that both parties
% % between the parties hereto from time to time. agreed to and so a confirmation is not a necessary requirement.
n
/ / * Y (Non-electronically Confirmed): This should be used if
/ / the trade is Confirmed via a manual method, for example
% / email, fax or post.
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N(M|E R|Z|V|P
2 0 The EMITR Q&A (TR Question 42] provides guidance on NOW to report |
% % * Report as "N" for all cleared trades, (per EMIR Q&A TR for transactions executed on a regulated market and for cleared trades
/ / Question 42 (c2). The fields Cleared (2.35) is to be (as of May 2019)
% % lated with : . ! '
/ / populated with "Y".
% % oTC -
% % * Report as "X" if the product is not subject to mandatory * The Q&A (TR 42.¢(c2)) says to populate as "N" for all cleared trades.
. / % If field 2.15 is not populated with a MIC clearing, (unless or until the trade is cleared).
Indicates, whether the reported contract / / . . . N
e & dles GE G G s e % % code of a regulated market, or of a third- * The Q&A has removed all reference to the value "X", but it remains a
has begen declared subiect to the clearin % % country market considered as equivalent to * Report as "Y" if: *See 'EMIR Clearing|permitted value within the Validation rules. Members propose to
St Ao obligation and both conJmter . th: = % % a regulated market, this field shall be (i) the product is subject to the clearing obligation, i.e. the product classes retain a scenario for reporting "X", where it will be used to represent
2 34 . Clearing obligation g X 2 . " clof- of-|-|c / / populated and shall contain one of the Y product is subject to mandatory clearing (as per the RTS This field shall always be left blank. schedule and products which are not subject to mandatory clearing.
Clearing contract are subject to the clearing N = No / / P ———
A . / / following values "Y" or "N". official journal AND Clearing Obligation [Once a trade reported as “X” is cleared, a value of “N” is to be
obligation under Regulation (EU) No / /
£ g. . % % ‘X' is accepted when the actual value is not (ii) both counterparties are subject to the clearing flag' reported.
648/2012, as of the time of execution of % % vailable obligation, AND
felcentiact % % 1 alphabetical characters. (i) has not yet been cleared, THEN * The Q&A guidance and RTS read that the value "Y" is only reported if
% % Report as "Y". the contract AND the counterparties are subject to mandatory
/ / clearing, BUT the trade has not yet been cleared.
% % * See 'EMIR Clearing product classes schedule and Clearing
% % Obligation flag' for additional best practice guidance for the ETD - The Q&A (TR 42.¢(c1)) says to leave the field blank for
% % products specified in the official journal). transactions executed on a regulated market.
Section 2e - Indicates, whether clearing has taken Y = Yes %/ y/ Shall contain only one of the following . L e s
2 35 Clearing Cleared - M= M(O of-[-|M % %j Values "Y" or "N". 1 alphabetical character. Y No best practice prepared for this field This field shall be populated with 'Y" in all cases.
V] I]iffield 2.35 is populated with "Y", this field
| . .
% % :hall bte Q‘;‘;‘;Ixﬁ E;Tt]ohv?ﬂmoh Igput For transaction-level reports, this field shall be
Section 2e - L . . 1SO 8601 date in the UTC time format YYYY- % % ormat: R sMM:ssz. . L populated with the same time as field 2.25 'Execution
2 36 . Clearing timestamp Time and date when clearing took place c|of- of-[-|cC / / The value of this field shall be greater than Y No best practice prepared for this field R X L
Clearing MM-DDThh:mm:ssZ / / ) timestamp'. For position-level reports, a default
% % regrliinuEn itz timestamp of "23:59:00" is populated in this field
/ / If field 2.35 is populated with "N", this field T .
é /4 shall be left blank.
7 7 If field 2.35 is populated with "Y" this field
% % shall be populated with a valid LEl included
Inth ¢ s % % in the GLEIF database maintained by the
Section 2e - n the case o a.con ract that has been 1SO 17442 Legal Entity Identifier (LEI) % % Central Operating Unit. The status of the LEI . L . L
2 37 ) CCP cleared, the unique code for the CCP that ) Cc(o]- o|-[-|C / / " won W o . Y No best practice prepared for this field No best practice prepared for this field
Clearing TSy ——— 20 alphanumerical character code. % shaII be "Issued", "Lapsed", "Pending
) / / transfer" or "Pending archival".
% % If field 2.35 is populated with "N", this field
|7 ]shall be left blank.
P @ If field 2.15 is not populated with a MIC
% % code of a rej i
" gulated market or of a third-
. Indlcate% whether fhe contract was . % % country market considered as equivalent to
Section 2e - entered into as an intragroup transaction, [Y = Yes / / L . L . L
2 38 Clearin Intragroup defined in Article 3 of Regulation (EU) No [N = No c|of- of-[-|cC % % a regulated market, this field shall be N No best practice prepared for this field No best practice prepared for this field
E 648/2012 = . % populated and shall contain only one of the
% % following values: "Y" or "N". 1 alphabetic
|V Jcharacter
? 2 ield 2.2 (Asset class) is populated with
/ % "IR", at least one of the following fields shall
/ % be populated: 2.7, 2.39, 2.55.
Up to 10 numerical characters including % % Only one of the fields 2.39 and 2.55 can be
decimals expressed as percentage where / / populated. L )
100% is represented as “100”. % % When populated, this field shall contain up Z}ero CUEEREIELB-THBE Rétes e it dliee ez
. Lo X . . / / . . . single known amount to be paid at the end of the trade (a bullet
Section 2f - . An indication of the fixed rate leg 1 used, |The decimal mark is not counted as a / / to 10 numerical characters including . L N R
2 39 Fixed rate of leg 1 ; ) . ) clof- of-[-|cC / / R Y * Zero coupon swaps: Populate as "0" No best practice prepared for this field payment) and no fixed rate has been agreed. Although "0" (zero) is not
Interest Rates if applicable numerical character. If populated, it shall be / % decimals. te reflecti £ the fixed rate, it i idered the best fit f
represented by a dot. % % The decimal mark is not counted as a ta:vaccurda etre RIS @ RTUETE (RS 1315 @RI IS L ety
The negative symbol, if populated, is not % % numerical character. If populated, it shall be 15 product.
counted as a numerical character. % % represented with a dot.
% % Negative values are allowed. The negative
/ symbol, if populated, is not counted as a
§ § i '-- st ass) is populated with
/ / "IR" and field 2.1 (Contract type) is
populated with "SW" or "ST", one of the
Up to 10 numerical characters including following fields shall be populated: 2.40 or
decimals expressed as percentage where % % 2.58. The other field shall be left blank.
100% is represented as “100”. When populated, this field shall contain up
n
2 40 Section 2f - Fixed rate of leg 2 {\n |nd.|cat|on of the fixed rate leg 2 used, |The de.clmal mark is not counted a? a clol- ol--1l¢ % to 1.0 numerical characters including up to 9 v No best practice prepared for this field No best practice prepared for this field
Interest Rates if applicable numerical character. If populated, it shall be / % decimals.
represented by a dot. % % The decimal mark is not counted as a
The negative symbol, if populated, is not % % numerical character. If populated, it shall be
counted as a numerical character. % % represented with a dot.
% % Negative values are allowed. The negative
/ / symbol, if populated, is not counted as a
7% % fljfmlerical cI:\aractelr SR R
/ | ield 2.39 is populated, then this field shal
. % % be populated and shall contain only
. Numerator/Denominator where both, / / ) " " . . q "
. The actual number of days in the relevant ) . / / numerical characters or word "Actual Due to restrictions in allowable values in the day count *See "Daycount
Section 2f - . ) ) ., .. |Numerator and Denominator are numerical / / . P " — 2 s Lo
2 41 . Fixed rate day count leg 1 fixed rate leg 1 payer calculation period, if characters o alohabetic expression ‘Actual’ clo| - o|-|-|C % % followed by slash followed by numerical N fraction fields, see "Daycount Draft mapping" document for [No best practice prepared for this field Draft mapping"
applicable L2 B ! / / characters or word "Actual". Up to 13 mappings to reportable values.
e.g. 30/360 or Actual/365 % % P—
é /j Otherwise'the field shall be left blank.
U] | ]Jiffield 2.401is populated, then this field shall
/ / I pop ¥
. Numerator/Denominator where both, % % o popylated atit] il @il @iy
. The actual number of days in the relevant ) . / / numerical characters or word "Actual"
Section 2f - . N N i .. |Numerator and Denominator are numerical / / N . g . g
2 42 Fixed rate day count leg 2 fixed rate leg 2 payer calculation period, if X ., , |C|O]| - of-|-|c / / followed by slash followed by numerical N No best practice prepared for this field No best practice prepared for this field
Interest Rates licable characters or alphabetic expression ‘Actual’, % % characters or word "Actual". Up to 13
app! e.g. 30/360 or Actual/365 % % i --P
7% y/j Otherwise the field shall be left blank.
/ / The initial proposal for a Zero Coupon Swap was to report “0Y”, but
. R " % % this value will not be accepted within the FpML framework. Therefore,
Time period describing how often the .. . X . . R I
p [ ' e
TS CLETE R CEES % % If field 2.39 is populated and field 2.1 is not a best practice of “999Y” was proposed instead to distinguish a swap
. R " coun R o / % populated with "FR", then this field shall be with payment at maturity from a normal yearly coupon.
. . . Time period describing frequency of whereby the following abbreviations apply: / / .
Section 2f - Fixed rate payment frequency leg 1 —time ) ) / / populated and shall contain only one of the . L
2 43 ) payments for the fixed rate leg 1, if Y = Year clo]- of-[-]|c / / . o o T N No best practice prepared for this field . . . . . .
Interest Rates |period licable M = Month % % following values: "Y", "M", W" or "D". 1 MIFIR data reporting Q&A, section 13 'Reference Data for financial
app! W : Week % % alphabetic character. instruments’, covers a similar scenario and advises to report “0
D -_D ee % % Otherwise the field shall be left blank. ‘DAYS’”. This would translate to reporting "0D" for EMIR, but again
=3y % % with will not be accepted within the FpML framework and so "999Y"
% /j remains the best practice.
L ) ) | | | |ffield2.39is populated and field 2.1is not « Fixed Rate time period :
. " Multiplier of the time period describing Integ?r_multlpller of the time periad ) % % populated with "FR", then this field shall be Zero Coupon swaps to submit "999Y"
Section 2f - Fixed rate payment frequency leg 1 — N describing how often the counterparties / / . [ P . . L
2 44 Interest Rates |multiplier frequency of payments for the fixed rate S —— clof- of-[-|cC % % populated and shall contain up to 3 N No best practice prepared for this field
leg 1, if applicable Up to 3 numerical characters. % % g‘:"]’:aiii:zrfai;:r;a“ e left blank * The above should be generalised to any time period EMIR
7% 7. - fields ie should he ahble ta extend this hest nractice to anv
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Table Item Section Field Details to be reported Format = ',‘, ot <Gt Matc""‘,g/ Pairing oTC ETD Justification for best practice where applicable
ntinnal -Format and content field
M| E Z|V|P
Time per-odldescnbmg how often the If field 2.40 is populated and field 2.1 is not EMIR field where the term is D W M Y in the RTS/ITS.
G D GRS L) opulated with "FR", then this field shall be
. X Time period describing frequency of whereby the following abbreviations apply: e ! .
Section 2f - Fixed rate payment frequency leg 2 — ) ) populated and shall contain only one of the . L
2 45 . . payments for the fixed rate leg 2, if Y = Year o] - -[-1¢C . A R N No best practice prepared for this field
Interest Rates |time period applicable M = Month following values: "Y", "M", W" or "D". 1
PP W:Week alphabetic character.
D -_Dav | Otherwise the field shall be left blank.
= 7
- X . - Integer multiplier of the time period [FCEIA4 I? pc:lpuluated et ,ﬂe!d A\BIg
. . Multiplier of the time period describing - . populated with "FR", then this field shall be
Section 2f - Fixed rate payment frequency leg 2 - N describing how often the counterparties . . L
2 46 o frequency of payments for the fixed rate of - -1-|c populated and shall contain up to 3 N No best practice prepared for this field
Interest Rates |multiplier . . exchange payments. )
leg 2, if applicable ey — numerical characters.
P i 10therwise the field shall be left blank.
[ie (IS GEEa A ey G e / If field 2.55 is populated and field 2.1 is not
counterparties exchange payments, opulated with PR, then this field shall be
Section 2f - Floating rate payment frequency leg 1 - eeneddeecibis ieauencyct pheisbithaltcliowingbbbieriaticeapely populated and shall ‘contain only one of the
2 47 . g' ) 4 VI payments for the floating rate leg 1, if Y = Year o]- -[-1¢C I . g g A v e N No best practice prepared for this field No best practice prepared for this field
Interest Rates |time period applicable M = Month following values: "Y", "M", W" or "D". 1
PP W:Week alphabetic character.
D -_Dav | Otherwise the field shall be left blank.
- X . - Integer multiplier of the time period AR I? pc:lpuluated et ,ﬂe!d AH\BIEg
. . Multiplier of the time period describing - . populated with "FR", then this field shall be
Section 2f - Floating rate payment frequency leg 1 — ) describing how often the counterparties . . L . L
2 48 L frequency of payments for the floating of - -1-|c populated and shall contain up to 3 N No best practice prepared for this field No best practice prepared for this field
Interest Rates |multiplier ) . exchange payments. / )
rate leg 1, if applicable ey —— / numerical characters.
P i 10therwise the field shall be left blank.
[ie (IS GEEa A ey G G e If field 2.58 is populated and field 2.1 is not
counterparties exchange payments, opulated with PR, then this field shall be
Section 2f - Floating rate payment frequency leg 2 — eeneddeecibie ieauencyicd pheisbithaltcliowinsbbbieraticsapely populated and shall ‘contain only one of the
2 49 X g' ) 4 VI payments for the floating rate leg 2, if Y = Year o] - -[-1¢C I . g g A v e N No best practice prepared for this field No best practice prepared for this field
Interest Rates |time period applicable M = Month following values: "Y", "M", W" or "D". 1
PP W:Week alphabetic character.
D -_Dav / Otherwise the field shall be left blank.
- K - [f field 2.58 is populated and field 2.1 is not The initial proposal for a Zero Coupon Swap was to report “0Y”, but
| S Multiplier of the time period describing ::Ine:secg:t:inmu:cl:\)n/“zrftfrmﬂt]:ehcrzir:)t:o:rties | |populated with "FR", then this field shall be this value will not be accepted within the FpML framework. Therefore,
2 50 ) g = 4 i frequency of payments for the floating H B o] - -[-]¢c populated and shall contain up to 3 N No best practice prepared for this field No best practice prepared for this field a best practice of “999Y” was proposed instead to distinguish a swap
Interest Rates [multiplier rate leg 2, if applicable exchange payments. numerical characters with payment at maturity from a normal yearly coupon.
. Upto3 ical characters. )
e |otherwise the field shall be left blank.
7 MiFIR data reporting Q&A, section 13 'Reference Data for financial
Time period describing how often the instruments’, covers a similar scenario and advises to report “0
counterparties reset the floating rate, / If field 2.55 is populated, then this field shall ‘DAYS’”. This would translate to reporting "0D" for EMIR, but again
Section 2f -  [Floating rate reset frequency leg 1 — time |Time period describing frequency of Rheladibeicliopinziebbeviationsapply be popula'Fed elité shay!l 50:“3:” orlly ol?euof ) L ) o with will not be accepted within the FpML framework and so "999Y'
2 51 ) . ) ) Y = Year of - -1-1C the following values: "Y", "M", W" or "D". 1 N No best practice prepared for this field No best practice prepared for this field remains the best practice.
pi
Interest Rates |period floating rate leg 1 resets, if applicable M = Month A re—
W = Week Otherwise the field shall be left blank.
D = Day
Section 2f - Floating rate reset frequency leg 1 - e Ceriodldeccibing ::lne:secg:t:inmu:ci:\junzrftoz::lc:eﬁt:rzir:)t::o:rties Il:vfeﬁetlf1 ii:fe: :zziﬁ:ﬁi‘otr:‘tzri‘nt:islef el
2 52 ) g 4 e frequency of floating rate leg 1 resets, if - . B of - -1-|c / e p P N No best practice prepared for this field No best practice prepared for this field
Interest Rates |multiplier applicable reset the floating rate. numerical characters.
PP Up to 3 numerical characters. Otherwise the field shall be left blank.
Time period describing how often the
counterparties reset the floating rate, % If field 2.58 is populated, then this field shall
Section 2f - |Floating rate reset frequency leg 2- time |Time period of frequency of floating rate pheichithatcliowinsbbieyaticsapely % ES popula'Fed e Sha,!' ﬁorta:n orlly ol?euof . e . e
2 53 3 ) . Y = Year of - -1-|c the following values: "Y", "M", W" or "D". 1 N No best practice prepared for this field No best practice prepared for this field
Interest Rates |period leg 2 resets, if applicable M = Month % lohabetic character
W = Week % O'Fherwise the field slhall be left blank.
D = Day |
Int Itiplier of the ti iod | ]if field 2.58 i lated, then this field shall
. . Multiplier of the time period describing " eggr_mu AT EMIS R L A . % y DLEpL er_\ s neld sha
Section 2f - Floating rate reset frequency leg 2 - N > describing how often the counterparties / be populated and shall contain up to 3 . L . L
2 54 o frequency of floating rate leg 2 resets, if . of - -l-1c / ) N No best practice prepared for this field No best practice prepared for this field
Interest Rates |multiplier applicable reset the floating rate. % numerical characters.
PP Up to 3 numerical characters. % Otherwise the field shall be left blank.
The name of the floating rate index 7
‘EONA’ - EONIA %
‘EONS’ - EONIA SWAP %
‘EURI’ - EURIBOR %
‘EUUS’ — EURODOLLAR %
‘EUCH’ - EuroSwiss /
‘GCFR’ - GCF REPO /
D ~ [ERER % The floating rate of leg 1 and leg 2 must take either:
MU - ) % (1) one of a set of "4 alphabetic character" codes provided
. , % . . . by ESMA in the annex ITS as the name OR
LIBO’ - LIBOR / If field 2.2 (Asset class) is populated with ) 0 q o A
q 0 o / e P (2) if a relevant "4 alphabetic character" code is not
MAAA’ — Muni AAA / IR", at least one of the following fields shall . . N B B
p 5 X / included in the INDEX list for the given floating rate, report
o . PFAN’ - Pfandbriefe / be populated: 2.7, 2.39, 2.55. - q q : i i
An indication of the interest rates used RS - TIEGR % Only one of the fields 2.39 and 2.55 can be the official name as assigned by the index provider up to 25 see file 'floatin As per EMIR Q&A, TR Question 53, the reference rate €STR is not
Section 2f - . which are reset at predetermined . , % \/ alphanumerical characters. . L N currently an available value within the ITS, but is to be reported in the
2 55 Floating rate of leg 1 ) 'STBO’ - STIBOR of - - C / populated. N No best practice prepared for this field rate index " " "o a .
Interest Rates intervals by reference to a market . , / e . . , |free-text field as "ESTR", i.e. the 4-letter code assigned to €STR in the
B . BBSW’ - BBSW / When populated, this field shall contain up . documentation.v2
reference rate, if applicable o, / ) The reference rate €STR is to be reported as free-text as =~ |ISO 20022 standard.
JIBA’ - JIBAR % to 25 alphanumerical characters where any TESTR"
‘BUBO’ - BUBOR % character is allowed. :
‘CDOR’ - CDOR % 2 q A a '
R - EEER % See 'floating rate index documentation.v2' document for a
B — ROSET % list of mappings between reference rates not included in
TG0 - MGG % the Index list and the relevant value to be reported.
‘PRBO’ - PRIBOR %
‘TLBO’ - TELBOR %
‘WIBO’ — WIBOR /
‘TREA’ — Treasury %
‘SWAP’ — SWAP %
‘ELISW — Euture SWAP y/j
i iod describi f iod,
T L 'mg e erer.u:e_ 10 % If field 2.55 is populated, then this field shall
\whereby the following abbreviations apply: / N
. . . X . - _ / be populated and shall contain only one of
Section 2f - |Floating rate reference period leg 1 — Time period describing the reference Y = Year / ; VTV IR TPy : i f o e
2 56 X . . ) of - -l-1c / the following values: "Y", "M", W" or "D". 1 N No best practice prepared for this field No best practice prepared for this field
Interest Rates |time period period for the floating rate of leg 1 M = Month % lohabetic character
LTSNS Otph ise the field shall be left blank
D= Day W% erwise the field shall be left blank.
If field 2.55 i lated, then this field shall
Section 2f - Floating rate reference period leg 1 — MEREr @l e i it il Titiagar e of7dine e (e / be Ieo ulatelj :zzihaaﬁ conteari‘n ulst:)eS o
2 57 E E = the reference period for the floating rate [describing the reference period. of - -1-|c el B N No best practice prepared for this field No best practice prepared for this field

Interest Rates

multiplier

of leg 1

Up to 3 numerical characters.

numerical characters.
10therwise the field shall be left blank.
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Table Item Section Field Details to be reported Format o = ',‘, nmi’ " -Fon;n(:::‘::z:ztent Matcm;‘;épamng oTC ETD Justification for best practice where applicable
N(M|E R|Z|V|P
TTTE TTaTTTE OT T1Te TOatNg Tate Maex / 7
EONA' - EONIA % %
EONS’ - EONIA SWAP / %
‘EURI’ - EURIBOR % % The floating rate of leg 1 and leg 2 must take either:
‘EUUS’ — EURODOLLAR % % (1) one of a set of "4 alphabetic character" codes provided
‘EUCH’ - EuroSwiss % % N . . by ESMA in the annex ITS as the name OR
. ) / / If field 2.2 (Asset class) is populated with ) " . " .
GCFR’ - GCF REPO % % "IR" and field 2.1 (Contract type) i (2) if a relevant "4 alphabetic character" code is not
‘ISDA’ - ISDAFIX % % alnt (;e 'th'"SW?'n ra"cST"ype s £ th included in the INDEX list for the given floating rate, report
An indication of the interest rates used ’LIBI’ - LIBID % % ?D”pu a. € f'wlld hall bor 'I 2“: 02 40e the official name as assigned by the index provider up to 25 see file 'floati As per EMIR Q&A, TR Question 53, the reference rate €STR is not
. . . 2 ) g ! PN . .
Section 2f - R which are reset at predetermined ‘LIBO’ - LIBOR % % ollowing fields S, all be popu'ate or alphanumerical characters. . L e ,I ¢ floatin currently an available value within the ITS, but is to be reported in the
2 58 Floating rate of leg 2 ) . ) . clo]- o|-[-]|c / / 2.58. The other field shall be left blank. N No best practice prepared for this field rate index ) " " X .
Interest Rates intervals by reference to a market MAAA’ — Muni AAA / / L ) . , |free-text field as "ESTR", i.e. the 4-letter code assigned to €STR in the
R . p ) X / / \When populated, this field shall contain up . documentation.v2
reference rate, if applicable PFAN’ - Pfandbriefe % % o Al im e s whee ey The reference rate €STR is to be reported as free-text as 1SO 20022 standard.
‘TIBO’ - TIBOR / / ) "ESTR".
haracter is allowed.
‘STBO' - STIBOR % % B
‘BBSW’ - BBSW % % See 'floating rate index documentation.v2' document for a
‘JIBA’ - JIBAR % % list of mappings between reference rates not included in
‘BUBO’ - BUBOR % % the Index list and the relevant value to be reported.
‘CDOR'’ - CDOR '
‘CIBO’ - CIBOR % %
‘anCD’  nancpoing 7 7
Time period describing reference period, %/ y/ ) . e
ety e Gl LS e % % If field 2.58 is populated, therf this field shall
. . . _ X . - _ / / be populated and shall contain only one of
Section 2f - Floating rate reference period leg 2 Time period describing the reference Y = Year / / . y . " . L . L
2 59 . . . ) clof- of-|-|c / / the following values: "Y", "M", W" or "D". 1 N No best practice prepared for this field No best practice prepared for this field
Interest Rates |time period period for the floating rate of leg 2 M = Month % % e —
\Sl_:::‘jek % % Otherwise the field shall be left blank.
= 7 7
@ 7 If field 2.58 is populated, then this field shall
. . . Multiplier of the time period describing Integer multiplier of the time period / % be populated and shall contain up to 3
n
Section 2f - Floating rate reference period leg 2 A . " . / / . . T . T
2 60 A | the reference period for the floating rate [describing the reference period. c|of- of-[-|cC % % numerical characters. N No best practice prepared for this field No best practice prepared for this field
L2 of leg 2 Up to 3 numerical characters. % % Otherwise the field shall be left blank.
. _ y/ % If populated this field shall contain ISO 4217
Sectlf:)n 2 . The cross currency, if different from the 1SO 4217 Currency Code, 3 alphabetical % % Currency Code (official list only), 3 . L . L
2 61 Foreign Delivery currency 2 ) clof- of-[-|cC / / . N No best practice prepared for this field No best practice prepared for this field
e currency of delivery character code % % alphabetical characters.
i 7
7 @ If field 2.2 (Asset class) is populated with
% % "CU" then at least one field out of fields
/ / 2.62 and 2.63 shall be populated.
1
Up to 10 numerical digits including decimals. % % When populated, this field shall contain up L .
. 3 ) / / . L . . 5 For FX, the validation rules state that at least one of Table 2 Fields 62
. The exchange rate as of the date and time |The decimal mark is not counted as a / / to 10 numerical digits including decimals. FX products: R . L
Section 2g — . . / / . X and 63 should be populated. As both are matching fields, it is
R when the contract was concluded.. It shall [numerical character. If populated, it shall be / / The decimal mark is not counted as a . L N . ) R
2 62 Foreign Exchange rate 1 ) R clof- of-[-|cC / / ) X Y " " No best practice prepared for this field important that there is consistency as to which should be populated. It
be expressed as a price of base currency in[represented by a dot. / / numerical character. If populated, it shall be For FX products populate "Exchange Rate 1" and leave . ) "
Exchange ) 5 . / / ) " N is therefore suggested that counterparties should use only "Exchange
the quoted currency. The negative symbol, if populated, is not / / represented with a dot. Forward Exchange Rate" blank. " " "
. / / R . Rate 1" and leave "Forward Exchange Rate" blank.
counted as a numerical character. % % Negative values are allowed. The negative
bol, if populated, is not counted as a
/ % sym
/ % numerical character.
7 @ If field 2.2 (Asset class) is populated with
% % CU" then at least one field out of fields
/ / 2.62 and 2.63 shall be populated.
Up to 10 numerical digits including decimals. % When populated, this field shall contain up L .
3 ) / / . o ) . 5 For FX, the validation rules state that at least one of Table 2 Fields 62
. Forward exchange rate as agreed between |The decimal mark is not counted as a / / to 10 numerical digits including decimals. FX products: R . L
Section 2g — - . . / / . X and 63 should be populated. As both are matching fields, it is
R the counterparties in the contractual numerical character. If populated, it shall be / / The decimal mark is not counted as a . L N . ) R
2 63 Foreign Forward exchange rate . clof- of-|-|c / / ) . Y " " No best practice prepared for this field important that there is consistency as to which should be populated. It
agreement It shall be expressed as a price [represented by a dot. / / numerical character. If populated, it shall be For FX products populate "Exchange Rate 1" and leave . )
Exchange . ) . . / / . " N is therefore suggested that counterparties should use only "Exchange
of base currency in the quoted currency. [The negative symbol, if populated, is not / / represented with a dot. Forward Exchange Rate" blank. " " "
. / / R . Rate 1" and leave "Forward Exchange Rate" blank.
counted as a numerical character. % % Negative values are allowed. The negative
bol, if populated, is not counted as a
/ % sym
/ % numerical character.
n
]
/ / If field 2.2 (Asset class) is populated with
, Two IS0 4217 currency codes separated by % % CU! ',thls field shall be populated anvd.shavll
Section 2g — P L / / contain 1SO 4217 Currency Code (official list
) . /”. First currency code shall indicate the / / . . T q e
2 64  |Foreign Exchange rate basis Quote base for exchange rate base currency, and the second currenc clof- of-|-|c % % only, 3 alphabetical characters) followed by Y No best practice prepared for this field No best practice prepared for this field
Exchange . V.. v % % slash ("/") followed by ISO 4217 Currency
code shall indicate the quote currency. % % Code (official list only, 3 alphabetical
/ / characters) '
I
% %
i 7
AG = Agricultural 7 7
, EN = Energy % / f fi ; ith "CO" this fi
Section 2h - R / / If field 2.2 is populated with "CQ", this field
Commodities . " FR = Freights % shall be populated and shall contain only
o . Indicates the type of commodity ME = Metals / / N - . o . g
2 65 [and emission |Commodity base e G S c|of- of-[-|cC % one of the following values: "AG", "EN", Y No best practice prepared for this field No best practice prepared for this field
allowances : X / / "ER", "ME", "IN", "EV", "EX", "OT". 2
(General) 2ye Enw_ronmental % % alphabetical characters.
EX = Exotic % %
OoT = OthegI y/é é
MGO = Grains oilseeds % % '.If field 2.65 is populated with "AG", th?s
DA = Dairy % % field shall be populated and shall contain
T —— % % only one of the following values: "GO",
= / / "DA", "LI", "FO", "SO", "SF" or "OT". 2
FO = Forestry / / alphabetical characters.
Zgjss:affttiod % % If’f]ield 2.65is populatelli with "EN", this field
OT: Gl % shall be populated and shall contain only
Ene; % % one of the following values: "OI", "NG",
OI_:%)%I % % "CO", "EL", "IE" or "OT". 2 alphabetical
_ / / characters.
Section 2h - (’\:‘g _ glj;ural e % % If field 2.65 is populated with "FR", this field
Commodities . . " . - % % shall be populated and shall contain only
L . . Details of the particular commodity EL = Electricity / / . [ — . T q e
2 66 |and emission |Commodity details bevond field 65 e —— clof- of-[-|c % / one of the following values: "DR", "WT" or Y No best practice prepared for this field No best practice prepared for this field
allowances U OTi— Gl &y % "OT". 2 alphabetical characters.
(General) Fre; s % % If field 2.65 is populated with "ME", this
E—ED_ % field shall be populated and shall contain
WT; V\7et % % only one of the following values: "PR" or
_ / / "NP". 2 alphabetical characters.
&ztalc:ther % % If field 2.65 is populated with "EV", this field
ﬁecious % shall be populated and shall contain only
- . % % one of the following values: "WE", "EM" or
NP = Non-precious / / AT 9
S ——— % % OT". 2 alphabetical characters.
m % % If field 2.65 is populated with "IN", "EX" or
e / / "OT", this field shall be left blank.
il:-ll_ ,E::ISSIOHS % %/
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. . " TSTC Y, TSTC Y, -Conditions Matching / Pairing 5 . . .
Table Item Section Field Details to be reported Format (rer T U | | P (vt el _Format and content field oTC ETD Justification for best practice where applicable
N|M|E R|Z[V|P| IN|M[E|C|R|Z|V|P
7 / If field 2.66 is populated with "NG" or "EL",
this field shall be populated and shall
. contain
zzf:r(:\nojirli;s % -an EIC code as specified in the EIC code list
EIC code, 16 ch ter alph ic cod d pertaining to a deli int within th
2 67 |and emission |Delivery point or zone Delivery point(s) of market area(s) . c e clof- of-(-|cl|clo|-|-|O % — almn.g DO S N No best practice prepared for this field No best practice prepared for this field
allowances Repeatable field. % European Union. or
(Energy) % - 16 alphanumerical characters
% XXXXXXXXXXXXXXXX if the delivery point is
% not within the European Union.
% lOtheerisgsthe field shall be IefthGIankA o
/ ield 2.66 is populated witl or "EL",
this field shall be populated and shall
/ contain
Section 2h - % -an EIC code as specified in the EIC Area
Commodities e / Codes (Z) code list and pertaining to a
L . . Identification of the border(s) or border . . . . e . T q e
2 68 |and emission |Interconnection Point . . EIC code, 16 character alphanumeric code clof- of-(-|cl|c|o|-|-|O / interconnection point within the European N No best practice prepared for this field No best practice prepared for this field
point(s) of a transportation contract / )
allowances % Union, or
(Energy) - 16 alphanumerical characters
[ IXXXXXXXXXXXXXXXX if the interconnection
point is not within the European Union..
m | |otherwise the field shall be left blank
BL = Base Loa
If field 2.67 or 2.68 lated with EIC
Section 2h - PL = Peak Load | code,tis fed shll be popiated and shall
redies BPSEIREE cont;in one of the follo:/i: values: "BL"
2 69 |and emission |Load type Identification of the delivery profile BH = Hour/Block Hours clo]- ol-[-|c||c|o]-|-|o pLY "OP" "BH" "SH" ”GD% or "01:" ! N No best practice prepared for this field No best practice prepared for this field
elllonaiees 3 =Siegd al h’abetlc’al cha’racter‘s i
{Enerey) GD = Gas Day | therwise the ield shall be et lank
OT = Other ] _
— R
aedies comr;won input format: Eh'pmmZ
2 70 |and emission [Load delivery intervals The time interval for each block or shape  [hh:mmzZ clo| - o|-|-|cl|c|of-[-[o / — t’;e field sh;ll ble Iefti:)lank N No best practice prepared for this field No best practice prepared for this field
(aél:ewrzs)ces é This field is repeatable.
% If field 2.67 or 2.68 is populated with EIC
Section 2h - / code, this field shall be populated in a
Commodities common input format: YYYY-MM-
1SO 8601 date in the UTC time f tYYYY-
2 71  |and emission [Delivery start date and time Start date and time of delivery MM»DDTh:‘:\ﬁ‘ss; {meforma c|Oo|- o|-|-|cl|c|of-[-[o DDThh:mm:ssZ. N No best practice prepared for this field No best practice prepared for this field
allowances B Otherwise the field shall be left blank.
(Energy) This field is repeatable.
P ]if field 2.67 or 2.68 is populated with EIC
code, this field shall be populated in a
section 2h / common input format: YYYY-MM-
oS 1SO 8601 date in the UTS time format YYYY- ?:J::;:;’z::ﬁi's field shall be greater than
2 72 |and emission |Delivery end date and time End date and time of delivery clof- of-(-|cl|c|o|-|-|0 % X . d N No best practice prepared for this field No best practice prepared for this field
MM-DDThh:mm:ssZ / the value of field 2.71 (Delivery start date
allowances and time)
{Energy) % Otherwise the field shall be left blank.
This field is repeatable.
_
7
=Ml U
:_'::u”rtes % If field 2.67 or 2.68 is populated with EIC
Section 2h D: Da code, this field shall be populated and shall
. =Day % contain one of the following values: "N",
Commodities W=Week P T T T T M T
2 73 |and emission [Duration The duration of the delivery period M=Month clo|-|-[o]-[-[c]|c|o|-]|-|o aI f;abe;ical c’haraéter T ’ N No best practice prepared for this field No best practice prepared for this field
allowances S EET % therwise the ield shall be et lank.
(Enerey) SSELEEE % This field is repeatable.
Y= Annual % 2 ’
sv=l§)£h\§/;ekdays 74
WN = Weekend %
MO = Monday % If field 2.67 or 2.68 is populated with EIC
Section 2h - TU = Tuesday % code, this field shall be populated and shall
Commodities WE = Wednesday / contain one of the following values: "WD",
and emission |Days of the weel e days of the week of the delivery =Thursday - - - - - N", D D D b D A o best practice prepared for this fie o best practice prepared for this fie
2 74 d emissi D: f th k The d f th k of the deli TH = Thursd: c|o o cl|c|o (0] "WN", "MO", "TU", "WE", "TH", "FR", "SA" N No b i d for this field No b i d for this field
allowances FR = Friday "SU". 2 alphabetical character.
(Energy) SA = Saturday Otherwise the field shall be left blank.
SU = Sunday This field is repeatable.
Multiple values separated by "/ " are /
permitted
ield 2.67 or 2.68 is populated with EIC
code, this field shall be populated and shall
/ contain up to 20 numerical digits including
. S . . up to 19 decimals.
Up to 20 | digit: luding d [
Section 2h - e . numenca- 1 Ml L3 CLEEL The decimal mark is not counted as a
. The decimal mark is not counted as a N )
edies Delivery capacity for each delivery interval [numerical character. If populated, it shall be ecaicharaCt e eoptiatedditehal g
2 75 |and emission |Delivery capacity e v R p. v v U2 ’ clof- of-(-|cl|c|o|-|-|0O represented with a dot. N No best practice prepared for this field No best practice prepared for this field
specified in field 70 represented by a dot. / . .
allowances i e oy lel (0 (e e fo et Negative values are allowed. The negative
(Energy) counted as a numerical character. / irlr:;or:'clafl ZEZ::::?' [Ectcoliteclel
Otherwise the field shall be left blank.
This field is repeatable.
KW
KWh/h
KWh/d
MW/ % If field 2.67 or 2.68 is populated with EIC
MWh/h code, this field shall be populated and shall
Section 2h - MWh/d % contain one of the following values: "KW",
Commodities Daily or hourly quantity in MWh or kWh/d @ % "KWh/h", "KWh/d", "MW", "MWh/h",
2 76 |and emission |Quantity Unit which corresponds to the underlying GWh/h clof- of-(-|cl|c|o|-|-|0 % "MWh/d", "GW", "GWh/h", "GWh/d", N No best practice prepared for this field No best practice prepared for this field
allowances commodity GWh/d % "Therm/d", "KTherm/d", "MTherm/d",
(Energy) Therm/d % "em/d" or "mcm/d".
% Otherwise the field shall be left blank.
e % This field is repeatable.
MTherm/d %
cm/d %
mcm/d /é




Validations

Technical standards (published 03/04/2017) Best Practice Comment
. . . TSTC \ 0 TSTC Y, -Conditions Matching / Pairing L . .
Table Item Section Field Details to be reported Format (rer T PRI | | (vt el _Format and content field oTC ETD Justification for best practice where applicable
N|M|E R|Z(V|P]| [IN|M|E R(Z|V|P
% % If field 2.67 or 2.68 is populated with EIC
% code, this field shall be populated and shall
R . . % % contain up to 20 numerical digits including
Up to 20 numerical characters including % % up to 19 decimals
Sl e CalEl, % % The decimal marklis not counted as a
edies If applicable, price per quantity per P GEX Bl eamnidze % % numerical character. If populated, it shall be
2 77  |and emission |Price/time interval quantities deIiF\)/per tim;'ianter\fal gl B numerical character. If populated, it shall be |C[O| - of-(-|cl|clo|-|-|O % re resented with a ;iotp R ! N No best practice prepared for this field No best practice prepared for this field
elllonaiees ! EeEami By e el % % Nepgative values are aIIolwed The negative
(Energy) The negative symbol, if populated, is not % % . . )
N / / symbol, if populated, is not counted as a
counted as a numerical character. % % umerical character
% % Otherwise the field shall be left blank.
| Nrhis field i i
Thdication a5 o WHether the dervative % % TR T
contract is a call (right to purchase a % %
specific underlying asset) or a put (right to / /
sell a specific underlying asset) or whether % %
it cannot be determined whether it is a % %
call or a put at the time of execution of % %
the derivative contract. P i % % If field 2.1 (Contract type) is populated with
Sesie T In case of swaptions it shall be: C: Call % % "OP" or "ST" this field shall be populated
2 78 ) Option type - “Put”, in case of receiver swaption, in -~ 5 . c|of- of-(-|cl|clo|-|-]O % % and shall contain one of the following Y No best practice prepared for this field No best practice prepared for this field
Options 5 . N O = where it cannot be determined whether / / Won e .
which the buyer has the right to enter into itis 2 call o 2 put % / values: "P", "C" or "0". 1 alphabetical
a swap as a fixed-rate receiver. B % % character.
-“Call”, in case of payer swaption, in / %
which the buyer has the right to enter into % %
a swap as a fixed-rate payer. % %
In case of Caps and Floors it shall be: % %
-“Put”, in case of a Floor. % %
-“Call”_in case of a Can é é
Indicates whether the option may be A = American 7 7 If field 2.1 (Contract type) is populated with Reasoning for CapFloors to be reported as "E" is that such products
Sesie T - exercised only at a fixed date (European, |B=Bermudan % % "OP" or "ST" this field shall be populated This field is populated in line with the information would report field 2.1 (Contract Type) as "OP" and therefore it is
2 79 o Option exercise style and Asian style), a series of pre-specified |E = European c|of- of-(-|cl|clo|-|-|O % and shall contain one of the following Y For Caps and Floors, populated with "E" (European) contained in the exchange documentation/CCP file or required to populate the Option exercise style. While a CapFloor would
B dates (Bermudan) or at any time during  |S = Asian % % values: "A", "B", "E" ,"S", "AS", "BS" or "ES". static data provider. not have an exercise style, there is no option to report 'Other'.
the life of the contract (American style) More than one value is allowed /4 /4 Up to 2 alphabetical characters. Therefore, best practice is be to report as European "E".
7 7 ield 2.1 (Contract type) is populated with
. . . % % "OP" or "ST" this field shall be populated
3:;;;2 Cumeticaicharacterineluding % % and shall contain up to 20 numerical digits
- . including up to 19 decimals.
The decimal mark is not counted as a % The decigmaﬁ e
numerical character. If populated, it shall be / % N )
. . / / numerical character. If populated, it shall be o . . .
Section 2i - " R N . R represented by a dot. / / B . L This field shall be populated with the strike price as
2 80 ) Strike price (cap/floor rate) The strike price of the option. ) . . of - of-(-|cl|clo|-|-|O / / represented with a dot. Y No best practice prepared for this field ) ) )
Options The negative symbol, if populated, is not / / . . quoted in major units.
. / / Negative values are allowed. The negative
counted as a numerical character. / % ) .
. L . / / symbol, if populated, is not counted as a
Where the strike price is reported in percent % % numerical character
values, it should be expressed as percentage % "999999999999999'99999”, -
\where 100% is represented as “100” % % o s ac{cep e
% % when the actual value is not available
7
V] T Jiffield 2.1 (Contract type) is populated with
Section 2i - The manner in which the strike price is Y=l % % " @7 S Gl i sl o preplie
2 81 Options Strike price notation — P = Percentage clof- of-[-|cl|clo|-|-|O % and shall contain one of the following Y No best practice prepared for this field No best practice prepared for this field
Y = Yield / / values: "U", "P" or "Y". 1 alphabetical
é /4 character.
U] 1 ]iffield 2.1 (Contract type) is populated with
. } ) o ype) is pop!
2 82 Z:cttiz’:sm Maturity date of the underlying Lnnza::yt::::;:gons' patuit/dateiiie 1SO 8601 date in the format YYYY-MM-DD clof- of-[-|c]|c|of- (o] % % "ST" this field shall be populated in a Y No best practice prepared for this field No best practice prepared for this field
é / lcommon input format: YYYY-MM-DD.
SNDB = Senior, such as Senior Unsecured % ?
Debt (Corporate/Financial), Foreign % %
Currency Sovereign Debt (Government), % % If field 2.2 (Asset class) is populated with
Section 2j — Information on the seniority in case of SBOD = Subordinated, such as Subordinated % % "CR", this field shall be populated and shall
2 83 |Credit Seniority contract on index or on a single name or Lower Tier 2 Debt (Banks), Junior clof- of-(-|cl|clo|-|-|O % % contain one of the following values: Y No best practice prepared for this field No best practice prepared for this field
derivatives entity Subordinated or Upper Tier 2 Debt (Banks), % % "SNDB", "SBOD" or "OTHR". 4 alphabetical
OTHR = Other, such as Preference Shares or % % characters.
Tier 1 Capital (Banks) or other credit / /
dervat L]
S 2 ? Teld 2.2 (Asset class) is populated with
"CR", one of the fields 2.7 or 2.84 shall be
e
/ / populated.
% % When populated, this field shall contain:
1SO 3166 - 2 character country code % % -valid ISO 3166 code - 2 alphabetical
or / / characters, or
1SO 3166-2 - 2 character country code % % -valid ISO 3166-2 code - 2 alphabetical
Section 2j — |dentification of the underlying reference followed by dash “-“and up to 3 % characters followed by dash ("-"), followed
2 84  |Credit Reference entity entity U alphanumeric character country subdivision |C[O| - of-(-|cl|clol-|-|O % % by up to 3 alphanumerical characters, or N No best practice prepared for this field No best practice prepared for this field
derivatives code / / -a valid LEl included in the GLEIF database
or % % maintained by the Central Operating Unit.
1SO 17442 Legal Entity Identifier (LEI) 20 % The status of the LEI shall be "Issued",
alphanumerical character code % % "Lapsed", "Pending transfer" or "Pending
/ archival".
% % XXXXXXXXXXXXXXXXXX99 can be reported
/ / for non-EEA entities that do not have LEI.
_ / / If field 2.2 (Asset class) is populated with
Section 2j — The frequency of pavment of the interest ZIL’;‘;:— C’;ﬂ:nrtt:rlr % % "CR", this field shall be populated and shall
2 85 |Credit Frequency of payment % el B X v clof - of-(-|cl|c|o|-|-|O % % contain one of the following values: Y No best practice prepared for this field No best practice prepared for this field
o rate or coupon MIAN = Semi-annually / / b "o "o .o "
derivatives s % % MNTH", "QURT", "MIAN" or "YEAR". 4
i /j /4 alphabetical characters.
”/ @ If field 2.2 (Asset class) is populated with
Numerator/Denominator where both % % "CR", this field shall be populated and shall
Section 2j — N o 4D - - | % % contain only numerical characters or word
2 86 |Credit The calculation basis The calculation basis of the interest rate chuaTaecrtaelzr;rnal healzz;lcn:)(o:ea;:o:u,r:ce:::r c|of- of-[-|cl|clo|-|-|O % % "Actual" followed by slash followed by N No best practice prepared for this field No best practice prepared for this field
derivatives L2 R ! % % numerical characters or word "Actual". Up
e.g. 30/360 or Actual/365 % % eryr——
/ / If field 2.2 (Asset class) is populated with
Section 2j — . - % % "CR"and field, 2.7 (Underlying identification
) . The series number of the composition of . / / . PONTVD) Tl . T q e
2 87  |Credit Series the index if applicable Integer field up to 5 characters clof-|-|of-|-|c||clo]-|-|o % % type) is populated with "X", this field shall Y No best practice prepared for this field No best practice prepared for this field
derivatives R % % be populated with a positive integer value.
4 /4 Up to 5 numerical characters.
A new version of a series is issued if one of y/ 7 If field 2.2 (Asset class) is populated with
Section 2j — the constituents defaults and the index % % "CR"and field, 2.7 (Underlying identification
2 88 |Credit Version has to be re-weighted to account for the |Integer field up to 5 characters clof- of-(-|cl|clo|-|-|O type) is populated with "X", this field shall Y No best practice prepared for this field No best practice prepared for this field
derivatives new number of total constituents within % % be populated with a positive integer value.
the index /j /j Up to 5 numerical characters.
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Validations
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Best Practice

Comment

-Conditions Matching / Pairin
Table Item Section Field Details to be reported Format = ',‘ . v ,g/ g oTC ETD Justification for best practice where applicable
C. ntinnal -Format and content field
N(M|E R|Z|V|P
% E'f(:flljladnzl?ii:zssgt7clzs:()1:rlplij:u:::‘ii:clztion It is noted that the valuation rules allow for a value between 0-100
Up to 10 numerical characters includin, t €e) is poj ullatéd with ”X\'/' tiis field shall it s G (et (e periiad] € (Ereigs, ey
The factor to apply to the Notional (Field d:cimals ¢ % byep 0] uTatZd with a value l;etween 0and ST T 15 0 (et (el Ry 5 ClaBe
Section 2j — . B PRl ) ~ o R % pop B B . R . Furthermore, reporting as a percentage is inconsistent with how
N 20) to adjust it to all the previous credit  [The decimal mark is not counted as a / 100 (0 and 100 inclusive). Up to 10 Report as a decimal, e.g. an index factor of 95% is reported . L T .
2 89 Credit Index factor R ] . N clo]- of - C / N L . . Y ! \ ) . - No best practice prepared for this field similar fields are formatted/reported, e.g. Attachment Point and
- events in that Index series. numerical character. If populated, it shall be / numerical digits including up to 9 decimals. as '0.95', an index factor of 70% is reported as '0.7', etc. . . .
derivatives N R / ) ) Detachment Point are to be reported as a decimal, i.e. values of 0-1.
The figure varies between 0 and 100. represented by a dot. % The decimal mark is not counted as a
% e e e, i pep e il For consistency with market practice and to align with other similar
% FepReEEEd e ¢ fields, membe:/s agreed to rezort as a decimal ags standard practice.
7 If field 2.2 (Asset class) is populated with
Section 2j - Indication whether a derivative contract is |T= Tranched % "CR", this field shall be populated and shall
2 90 |Credit Tranche - clof- of-|-|c % . i .p o Y No best practice prepared for this field No best practice prepared for this field
L tranched. U=Untranched / contain one of the following values: "T" or
derivatives / [ .
4 U". 1 alphabetical character.
h'f'ldhllb ’-I—rl;‘h |
this field shall be populated with a value
. . " % between 0 and 1 (0 and 1 inclusive). Up to
Up to 10 numerical characters including % 10 numerical digits including up to 9
Section 2j— decimals expressed as a decimal fraction decimals e g up
The point at which | in th I will  [bet Oand 1. .
2 91 |Credit Attachment point SN _Ic G et © weer_\ an . clof- of-|-|c The decimal mark is not counted as a Y No best practice prepared for this field No best practice prepared for this field
L attach to a particular tranche The decimal mark is not counted as a / N )
derivatives y ; / numerical character. If populated, it shall be
numerical character. If populated, it shall be / ted with a dot
represented by a dot. % representec witha cot.
% If field 2.90 (Tranche) is populated with "U",
// this field shall be left blank.
% -
% this field shall be populated with a value
Up to 10 numerical characters including % [CHIEER 0 andlll(O.and 1.II'\C|LISIV€). Upto
. . . 10 numerical digits including up to 9
. N decimals expressed as a decimal fraction / .
Sl )= The point beyond which losses do not between 0 and 1. % praiiels,
2 92  |Credit Detachment point 2 Y . . - clof- of-|-|c % The decimal mark is not counted as a Y No best practice prepared for this field No best practice prepared for this field
L affect the particular tranche The decimal mark is not counted as a / N )
derivatives . . / numerical character. If populated, it shall be
numerical character. If populated, it shall be B
T / represented with a dot.
. | |iffield 2.90 (Tranche) is populated with "U"
this field shall be left blank.
Whether the report contains: /
— a derivative contract for the first time,
in which case it will be identified as ‘new’;
— a modification to the terms or details
of a previously reported derivative This field shall contain one of the following
contract, but not a correction of a report, values: "N", "M", "E", "C", "R", "Z", "V" or
in which case it will be identified as "P". 1 alphabetical character.
‘modify’. This includes an update to a / The first report received for given UTI by the
previous report that is showing a position % reporting counterparty shall only contain
in order to reflect new trades included in N = New % value "N" or "P" in this field. If the first
that positionf ; M_= Modify % re.port fc.>r agiven :JT!. b.Y Ehi cltI)LIJ'nt:ar"pa”rty is
section 2k — a cancellation of a wrongly submitted E = Error % with action types "M", "E", "C", "R", "Z" or
Modifications entire report in case the contract never C: Early Termination % "V" it shall be rejected.
2 93 Action type came into existence or was not subject to - \ A M[M[M[M|M|M[M|M % Only one report with the action type "New" N No best practice prepared for this field No best practice prepared for this field
ot Regulation (EU) No 648/ 2012 reporting = EeEe % for a given combination of Counterparty ID-
contract requirements but was reported to a Trade \Z/i(\:/zmszfos;fndate % ID of the other counterparty-Trade ID shall
Re_posit.ory b.y_mistall(e, in lwhich case, it p ; Position co:ponent % be accepted. ) ) .
will be identified as ‘error’; % After a report with action type "E" is
— an early termination of an existing % submitted, the only allowed action type to
contract, in which case it will be identified % be submitted by the other counterparty, if
as ‘early termination’; % reporting to the same TR, is "E". No
- a previously submitted report contains % additional reports shall be allowed for that
erroneous data fields, in which case the % TI.
report correcting the erroneous data fields %
of the previous report shall be identified /
as ‘correction’; %
— a comnression of the renarted /%
Indication whether the report is done at 7
Section 2k - trade or position level. %
Modifications Rl el ReperieD R euet eliyena T =Trade This field shall contain one of the followin,
2 94 hotie Level supplement to trade level reporting to p - Position M|M[O|O|M[O(O|M % alues: "T" or "p" g N No best practice prepared for this field No best practice prepared for this field
report post-trade events and only if % . :
contract L 3 " /
individual trades in fungible products have /
been replaced by the position. /j

*Fields 67 — 77 apply only to derivative contracts related to Natural Gas and Electricity delivered in the EU.
*Fields 70 - 77 are repeatable




