Line Data Field Description of Change
Column | Historical & Historical Added validation fields for Historical & Historical expired trades.
Column J Backload Added validation fields for Backloaded trades.
Number 008 Underlying bond currency Amended Valid Values on column O to remove duped currencies
Number 030 Settlement Currency (stream 1) Amended Valid Values on column O to remove duped currencies
Number 038 Exotic - settlement currency - legl Amended Valid Values on column O to remove duped currencies
Number 039 Exotic - settlement currency - leg2 Amended Valid Values on column O to remove duped currencies
Number 040 Generic Product Option Strike Price Currency Amended Valid Values on column O to remove duped currencies
Number 042 Premium currency Amended Valid Values on column O to remove duped currencies
Number 047 Notional Currency - leg 1 Amended Valid Values on column O to remove duped currencies
Number 050 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 051 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 053 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 054 Pricing Context Boarder", "Historic Trade", "Pricing Report Exempt Other"
Number 077 Branch ID Location Party 1 Amended Format under column N. Amended sample Column P
Number 078 Branch ID Location Party 1 (subdivision +branch) Added new row to indicate addition field for Branch ID location to support subdivision + branch.
Number 079 Branch ID Location Party 2 Amended Format under column N. Amended sample Column P
Number 080 Branch ID Location Party 2 (subdivision +branch) Added new row to indicate addition field for Branch ID location to support subdivision + branch.
Number 145 Confirmation Date and Time Added new row for field Confirmation Date Time
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Valid Product IDs

InterestRate:CapFloor
InterestRate:CrossCurrency:Basis
InterestRate:CrossCurrency:FixedFixed
InterestRate:CrossCurrency:FixedFloat
InterestRate:Exotic

InterestRate:FRA
InterestRate:IRSwap:Basis
InterestRate:IRSwap:FixedFixed
InterestRate:IRSwap:FixedFloat
InterestRate:IRSwap:Inflation
InterestRate:IRSwap:OIS
InterestRate:Option:DebtOption
InterestRate:Option:Swaption

DTCC Data Repository (U.S.) LLC
SEC Exhibit GG6
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