Number/column |Data Field Description of Change
Column | Historical & Historical Added validation fields for Historical & Historical expired trades.
ColumnJ Backload Added validation fields for Backloaded trades.
Number 029 SEC Trade Party Role 1 Amended Column B to indicate New Field. Amended Column F to rename field to SEC Trade Party Role 1
Number 030 SEC Trade Party Role 2 Amended Column B to indicate New Field. Amended Column F to rename field to SEC Trade Party Role 2
Number 032 Clearer Value Amended valid values under column O - changed LEI of "Clearing DCO" to "LEI of Clearer"

Amended description on column G. Amended column O valid values to include "Prime Brokerage", "Allocation", "Cross
Number 035 Pricing Context Boarder", "Historic Trade", "Pricing Report Exempt Other"
Number 057 Branch ID Location Party 1 Amended Format under column N. Amended sample Column P
Number 058 Branch ID Location Party 1 (subdivision +branch) Added new row to indicate addition field for Branch ID location to support subdivision + branch.
Number 059 Branch ID Location Party 2 Amended Format under column N. Amended sample Column P
Number 060 Branch ID Location Party 2 (subdivision +branch) Added new row to indicate additional field for Branch ID location to support subdivision + branch.
Number 100 Lifecycle Event Amended flag on column E to indicate "Y" for Public Dissemination rather than "N"
Number 130 Confirmation Date and Time Added new row for "Confirmation Date Time" Field







Credit Matrix

Valid Product IDs Swapl Option | Product
Credit:SingleName:Corporate:AsiaCorporate Swap cps

S rporat Swap cps

c orporate Swap cps

c orporateLPN Swap cps

S rporat Swap cps

C orporate:JapanCorporals Swap cDs

C orporatel rporats Swap cDs

c orporatel Swap cps

c orporatel OrLoan Swap cDs

c orporate Swap cps
Credit:SingleName:Corporate:NorthAmericanCorporate Swap cps

c orporate Swap cos
Credit:SingleName:Corporate:StandardAsiaCorporate Swap cps

c orporate Swap cps

S rporat Swap cps

S rporateL PN Swap cps

c orporate Swap cps

C JapanCorporate Swap cps

c Swap cos

c orLoan Swap cDs

S rporat Swap cps

S rporat Swap cps

S rporat Swap cps

C orporate Swap cDs

S rporat Swap cos

S rporat Swap cps

c orporate Swap cps

c redit Swap cps

c Swap cps

c Swap cps
Credit:SingleName:Sovereign:AsiaSovereign Swap cos

c Swap cps

c Swap cps

c Swap cps

c Swap cps

c Swap cps

c Swap cps

c Swap cos

c Swap cps

c Swap cps

c Swap cos

c Swap cps

c Swap cps

c Swap cos

c Swap cps

c Swap cps

c Swap cos

c Swap cps
CreditTotalReturnSwap Swap ‘Swap Reduced Validation
S redit Swap cps

c Swap cos

c Swap cps
Credit:Swaptions:Corporate:CDSSwaption Option CDSSwaption
Credit:Swaptions:Muni:CDSSwaption Option CDSSwaption
Credit:Swaptions:Sovereign:CDSSwaption Option CDSSwaption
CreditindexTranche:ABX-ABXTranche Swap coT
CreditindexTranche:CDX:CDXTrancheHY Swap coT
CreditindexTranche:CDX:CDXTranchelG Swap coT
CreditIndexTranche:CDX:CDXTrancheXO Swap coT
CreditindexTranche:CDX:StandardCDXTrancheHY Swap coT
CreditindexTranche:CDX:StandardCDXTranchelG Swap coT

Ci ranche:CD Tranche:CDXBlendedTranche Swap coT

S ranche:CD Tranche:CD ranche Swap coT
CreditndexTranche:iTraxxiTraxxAsiaExJapanTranche Swap coT
CreditindexTranche:iTraxxiTraxxAustraliaTranche Swap coT
Credit:IndexTranche:iTraxciTraxEuropeTranche Swap coT
CreditindexTranche:iTraxx:TraxxJapanTranche Swap coT

c ranche:iTraxx: T ranche Swap coT

c ranche:iT Tranche:iT Tranche Swap coT

c ranche:iT Tranche:iT ranche Swap coT
CreditindexTranche:L CDX:LCDXTranche Swap coT
CreditndexTranche:L CDX:StandardL CDXBulletTranche Swap coT
CreditindexTranche:MCDX:MCDXTranche Swap coT
CreditindexABX-ABXHE Swap cDx

Ci :CDX.CD; Swap cDx

c -CDX.CD! Diversified Swap cDX
CreditndexCDX.CDXHY Swap cDx
CreditIndexCDX.CDXIG Swap cDx
CreditndexCDX.CDXXO Swap cDx

Creditindex L CDX:StandardLCDXBullet Swap cDX
CreditindexCMBX:CMBX Swap cDX
Creditindex10S10S Swap 105
CreditindexiTraxxiTraxAsiaExJapan Swap cDx
CreditindexiTraxxiTraxAustralia Swap cDx
CreditindexiTraxxiTraxEurope Swap cDx
CreditndexiTraxxiTraxxJapan Swap cDx
CreditndexiTraxxiTraxLevX Swap cDx

Credit index-iTraxxltraxxSDI Swap cDx
CreditindexiTraxxiTraxSovX Swap cDx
Creditindex CDX-LCDX Swap cDx
CreditIndexMCDX:MCDX Swap cDx
Credit:Swaptions:CDX:CDXSwaption Option CDXSwaption
S iTraciTraxAsiak Option CDXSwaption
c TraociT) Option CDXSwaption
c iTraociT) Option CDXSwaption
Credit:Swaptions:iTraxx:iTraxxJapanSwaption Option CDXSwaption
Credit:Swaptions:TraxxiTraxxSovXSwaption Option CDXSwaption
Credit:Swaptions:MCDX:MCDXSwaption Option CDXSwaption
c ansELCD! Swap ELCDS

c 5 Swap EMBS

c ‘RecoveryCD: Swap Fixed Recovery
c GansLCD: Swap Lcps

c CDSBullet Swap Lcps
Credit:SingleName:ABS:CDSonCDO Swap MBS
Credit:SingleName:ABS:MBS Swap MBS
CreditindexMBX:MBX Swap MBX
CreditindexPO:PO Swap PO
Creditindex-PrimeX:PrimeX Swap PrimeX

c ‘RecoveryCDS R ock Swap Recovery Lock
Credit Exatic:Corporate:Refobonly Swap ‘Swap Reduced Validation
Credit Exotic:Other Swap ‘Swap Reduced Validation
Credit:Exotic:StructuredCDS:ContingentCDS Swap ‘Swap Reduced Validation
S DS:FirsttoD Default Swap ‘Swap Reduced Validation
Credit Exotic:StructuredCDS BespokeTranche Swap ‘Swap Reduced Validation
[ DStIndexContingentCD: Swap ‘Swap Reduced Validation
Creditindex TRX-TRX Swap TRX

Credit:Index:SP:SP

Swap

CcDX

DTCC Data Repository (U.S.) LLC
SEC Exhibit GG2
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Credit Matrix

Day Count Fraction

71

When used in conjunction with a Definitions Type of ISDA2000, "1/1" refers to the Annex to the 2000 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (a) and therefore equates to *“L/1" which is specified as 1.

When used in conjunction with a Definitions Type of ISDA2006, "1/1 refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction, paragraph
(a) and therefore equates to "1/1" which is specified as 1.

Generally not defined in the DRV. Using this value with in conjunction with a DRV, where it is not defined, means using the meaning described in the
2006 ISDA Definitions.

ACT/365L Per 2006 ISDA Definitions, Section 4.16. Day Count Fraction, paragraph (i).
if “ACT/365L" is specified, the actual number of days in the Calculation Period or Compounding Period in respect of which payment is being made
divided by 365 (or, if the later Period End Date of the Calculation Period or Compounding Period falls in a leap year, divided by 366).
ACT/ACT.ISDA When used in conjunction with a Definitions Type of ISDA2000, "ACT/ACT.ISDA" refers to the Annex to the 2000 ISDA Definitions, Section 4.16. Day’

Count Fraction, paragraph (b), and therefore equates to any of "Actual/36

'Act/365", "A/365", "Actual/Actual” or "Act/Act’.

When used in conjunction with a Definitions Type of ISDA2006, "ACT/ACT.ISDA refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (b), and therefore equates to any of "Actual/Actual", *Actual/Actual (ISDAY", "Act/Act" or “Act/Act (ISDA

When used in conjunction with a Definitions Type of DRV, ACT/ACT.ISDA refers to 365/365 act/act ISDA.

[ACT/ACT.ICMA

[ACT/ACT.ICMA should not be used in conjunction with a Definitions Type of ISDA2000.

When used in conjunction with a Definitions Type of ISDA2006 "ACT/ACT.ICMA" refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (c), and therefore equates to "Actual/Actual (ICMA)" or "Act/Act (ICMA)".

When used in conjunction with a Definitions Type of DRV, ACT/ACT.ICMA refers to 365/365 act/act ICMA.

ACT/ACT.AFB.

The Fixed/Floating Amount will be calculated in accordance with the "BASE EXACT/EXACT" day count fraction, as defined in the "Definitions Communes
a plusieurs Additifs Techniques” published by the Association Francaise des Banques in September 1994.

Not defined under ISDA. Using this value with in conjunction with a Definitions Type of ISDA means the Fixed/Floating Amount will be calculated in
accordance with the "BASE EXACT/EXACT day count fraction, as defined in the "Definitions Communes a plusieurs Additifs Techniques" published by the
Association Francaise des Bangues in September 1994.

Generally not defined in the DRV. Using this value with in conjunction with a Definitions Type of DRV, where it is not defined, means the
Fixed/Floating Amount will be calculated in accordance with the "BASE EXACT/EXACT" day count fraction, as defined in the "Definitions Communes a
plusieurs Additifs Techniques" published by the Association Francaise des Banques in September 1994.

(ACT/365.FIXED

\When used in conjunction with a Definitions Type of ISDA2000, "ACT/365.FIXED" refers to the Annex to the 2000 ISDA Definitions, Section 4.16. Day
Count Fraction, paragraph (c) and therefore equates to any of *Actual/365 (Fixed) "A/365 (Fixed)” or "A/365F".

When used in conjunction with a Definitions Type of ISDA2006, "ACT/365.FIXED" refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (d), and therefore equates to any of "Actual/365 (Fixed)", "Act/365 (Fixed)", "A/365 (Fixed)" or "A/365F".

When used in conjunction with a Definitions Type of DRV, "Actual/365. Fixed" refers to 366/365.

ACT/360

When used in conjunction with a Definitions Type of ISDA2000, "ACT/360" refers to the Annex to the 2000 ISDA Definitions, Section 4.16. Day Count
Fraction, paragraph (d) and therefore equates to any of "Actual/360", "Act/360" or "A/360".

When used in conjunction with a Definitions Type of ISDA2006, "ACT/360" refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (e) and therefore equates to any of "Actual/360", "Act/360" or *A/360".

When used in conjunction with a Definitions Type of DRV, "Actual/360" refers to "365/360".

30/360

'When used in conjunction with a Definitions Type of ISDA2000, "30/360" refers to the Annex to the 2000 ISDA Definitions, Section 4.16. Day Count
Fraction, paragraph (e), and therefore equates to any of "30/360", "360/360" o "Bond Basis'.

When used in conjunction with a Definitions Type of ISDA2006, "30/360" refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (f), and therefore equates to any of "30/360", "360/360" or "Bond Basis".

When used in conjunction with a Definitions Type of DRV, "30/360" refers to "360/360".

30E/360

When used in conjunction with a Definitions Type of ISDA2000 "30E/360" refers to the Annex to the 2000 ISDA Definitions (June 2000 Version), Section
4.16. Day Count Fraction, paragraph (f), and therefore equates to "30E/360” or “Eurobond Basis”.

'When used in conjunction with a Definitions Type of ISDA2006 "30E/360" refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (g), and therefore equates to "30E/360" or “Eurobond basis".

Generally not defined in the DRV. Using this value in conjunction with a Definitions Type of "DRV", where it is not defined, means using the meaning
described in the 2006 ISDA Definitions.

BUS/252

Only used for BRL-CDI and should be specified on both the Fixed and Floating legs.

For the Fixed Leg Day Count Fraction "8US/252" means Calculation Days divided by 252, where "Calculation Days" is *As of the Trade Date, the number
of Brazil Business Days from and including the Effective Date to but excluding the Termination Date. The Floating Leg Day Count Fraction is not used to
calculate the Floating Amount, which is instead calculated according to the CDI Product formula. Within the CDI Product formula, N means, the
number of Brazil Business Days (each such day, a “Reset Date”) from and including the Effective Date to but excluding the Termination Date.

30E/360.1SDA

30E/360.1SDA should not be used in conjunction with a Definitions Type of ISDA2000.

When used in conjunction with a Definitions Type of ISDA2006 30E/360.ISDA" refers to the 2006 ISDA Definitions, Section 4.16. Day Count Fraction,
paragraph (h), and therefore equates to "30/360 (ISDA)".

Generally not defined in the DRV. Using this value with in conjunction with a DRV, where it s not defined, means using the meaning described in the
2006 ISDA Definitions.

Other

Any of them which do not fit to the above definitions

DTCC Data Repository (U.S.) LLC
SEC Exhibit GG2
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