SEC Field List

FOIA CONFIDENTIAL TREATMENT REQUESTED BY ICE TRADE VAULT, LLC

A B C D E F G H I J K L M N [0} P Q
. L Submit Publically [Cleared . L -
Field Name Description Subm_lssmn DR Cor_1d|t|_ona| Additional Validation Rule Title Rule Language ted XML Tag Dissiminat [Novation LSS REJesIen |UIe VETIEED | [FReElE
1 Requirement |Format |Validation Field ed Message Message [Message |Message |n Message [Key
The action type of Standard Value must be "N first time  [907(a)(1) - policies and (a) General policies
Action Type the trade Required Data N/A a'USI' is submitted. Value [procedures of registered [and procedures. With |Y <actionType> Y Required [Required |Required |Required |Required |N
2 message Value can not be 'N' if USI has SBSDR - specific data respect to the receipt
An indication of Standard 901(e)(2) - reporting of (e) Reporting of life <allocationStatus Not
Allocation Status |whether thisis a [Required Data N/A N/A lifecycle events - all cycle events; (2) All Y S displayed, [NA NA NA NA NA N
3 pre-allocation or Value reports of lifecycle events [reports of life cycle used for
TV product Required or Standard 901(c)(1)(i) - primary trade |(c) Primary trade Y (or
Asset Class related field. Will |Derived Data N/A N/A info. - asset class information. The can be |<assetClass> Y NA NA NA NA NA Y
4 always be credit [(Product Field) |Value reporting side shall derived)
The LEI of the - Conditionally X - R (a) Assigning reporting
Alpha SBSDR ID [SBSDR that the Conditionally - |Free form required on Must be valid LEI of an 901(@)(2)([H(E)(®) . |duties. A security- Y <alphaSBSDRID | Required  [NA NA NA NA N
5 Required text SBSDR assigning reporting duties -| - . >
alpha swap was cleare_t_i based swap, |nc|ud|ng
Alpha USI of the alpha |Conditionally Free form Con(_iltlonally If populated must be valid  |901(a)(2)(ii)(E)(6) - @ _ASS|gn|ng r_epomng <alphaTransactio .
required on N o X . duties. A security- Y N Required [NA NA NA NA N
6 |Transaction ID trade Required text Transaction ID Format assigning reporting duties -| . . niD>
cleared based swap, including
Bespoke Swa A flag indicating 901(c)(1)(v) - primary (c) Primary trade
Flagp P the swap is a Required Boolean [N/A N/A trade info. - customized information. The Y <bespokeSwap> |Y NA NA NA NA NA N
7 bespoke product. SBS data elements to reporting side shall
References the  |Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <classification>
Classification high-level type of |Derived Data N/A N/A info. - product ID and other |information. The can be Y NA NA NA NA NA Y
8 product. (Product Field) |Value information reporting side shall derived)
An indication of 901(e)(ii) - reporting of (e) Reporting of life
Cleared the clearing Required Boolean [N/A N/A lifecycle events - cycle events; (1); (i) |Y <cleared> Y NA NA NA NA NA N
9 status of the trade acceptance for clearing Acceptance for
Transaction IDs " Conditionally . 901(g) - assigning (g) Assigning "
Cleared for the beta swap Condl_tlonally Free form required on if popula‘ted must be valid transaction ID transaction ID. A Y <clearedTransact N Required |NA NA NA NA N
10 |Transaction ID 1 N Required text Transaction ID Format . X onlD1>
to which the cleared registered security-
Cleared The number of 901(g) - assigning (g) Assigning <clearedTransacti
Transaction ID 1 [Transaction IDs  |Derived Number [NA NA transaction ID transaction ID. A Y oniD1Count> NA NA NA NA NA N
11 |count for the beta swap registered security-
Transaction IDs " 901(g) - assigning (g) Assigning "
Cleared of the resulting  |Optional Free form N/A If populated must be valid transaction ID transaction ID. A Y <clearedTransact N Required |NA NA NA NA N
12 |Transaction ID 2 text USI Format . X onlD2>
gamma swap(s) registered security-
Cleared The number of 901(g) - assigning (g) Assigning <clearedTransacti
Transaction ID 2 [Transaction IDs  |Derived Number [NA NA transaction ID transaction ID. A Y oniD2Count> N NA NA NA NA NA N
13 |count for the gamma registered security-
Clearing Indicates the time " Standard o 901(e)(ii) - reporting of (e) Reporting of life .
Acceptance the trade was Condl_tlonally Data Requlredilf N/A lifecycle events - cycle events; (1); (i) |Y <clearingAccepta N NA NA NA NA NA N
14 |7 Required Cleared = Y X nceTimestamp>
Timestamp accepted for Value acceptance for clearing Acceptance for
. - Required if . _ |901(d)(6) - secondary (d) Secondary trade
. ID of clearing Conditionally Free form X If Clearing Agent Source = N . . <clearingAgentld .
s Clearing Agent ID agent. Required text Clearln_g Agent LEI then must be valid LE! lrade_lnfo. - the name _of |nform_at|0n. In_addltlon Y S N Required  [NA NA NA NA N
Name is not clearing agency to which _|to the information
. " Standard |Required if 901(d)(6) - secondary (d) Secondary trade .
<i
gleanng Agent D |Source of ID for - |Conditionally Data Clearing Agent [N/A trade info. - the name of  |information. In addition |Y clearingAgentld Required [NA NA NA NA N
16 [Source clearing agent. Required B . . . . Type>
Value Name is not clearing agency to which _|to the information
. Standard 901(d)(6) - secondary (d) Secondary trade N .
Clearing Agent . : h . " . <
N 9A9 Corporgte name | perived Data N/A trade info. - the name of  |information. In addition |(derived clearingAgent N NA NA NA NA NA N
17 |Name of clearing agent. . N . . Name>
Value clearing agency to which _|to the information |from
Clearing ID of the Clearing " Required if . 901(d)(7) - secondary (d) Secondary trade . "
Exception Party |Exception Party ggnﬁlitrlggally ::er;e form Cleared =N gsﬁpﬂ?eﬁjmgt be valid trade info. - direct information. In addition |Y :;I:ratxclr;(iExceptlo N NA NA NA NA NA N
18 [ip for end-user d and Mandatory pany | counterparties invoking the|to the information
Clearing ID Source of the - Required if 901(d)(7) - secondary (d) Secondary trade
Exception Party |Clearing ggngli:l:gally fer;e form Cleared =N :;tpe?'zg:aled must be LEI or trade info. - direct information. In addition |Y :g:ri;&g_}rExgipllo NA NA NA NA NA N
19 |iD Source Exception Party a and Mandatory ) counterparties invoking the|to the information P
. Indicates the type - Standard |Required if 901(d)(7) - secondary (d) Secondary trade . " "
gfc??l%n Type of clearing ggnﬁlitrlggally Data Cleared =N N/A trade info. - direct information. In addition |Y :_le_leaerTgExceptlo :(g:srgl)ays NA NA NA NA NA N
20 P P exception invoked d Value and Mandatory counterparties invoking the|to the information b
. . Indicates the time - Standard L 901(c)(6) - primary trade  |(c) Primary trade
Clearing Receipt Conditionally Required if ) X - | N <clearingReceipt
51 [Timestamp the t_rade was Required Data Cleared = Y N/A !nfo. -_dlrect counl_erpames |nform_at|0n_. The Y Timestamp> N NA NA NA NA NA N
received for Value intending to submit to reporting side shall
Flag for trades 901(c)(7) - primary trade  |(c) Primary trade .
EIZ Default Trade ¢ the default |Required Boolean |N/A N/A info. - any flags set forth  |information. The % ;i'f;JI'FTﬂaMdzrzber Y NA NA NA NA NA N
22 9 for a clearing by the SBSDR policies and|reporting side shall
The date the - Standard [Required if 901(d)(4) - secondary (d) Secondary trade
Collateral Collateral Condl_llonally Data Collateral N/A trade info. -date of information. In addition |Y <collateralAgree N NA NA NA NA NA N
23 |Agreement Date Required N . mentDate>
Agreement Value Agreement collateral agreement to the information
The Collateral " Standard o 901(d)(4) - secondary (d) Secondary trade
<i
iolrleaéemrzln t Type Agreement type ggnﬁlitrlggally Data Eleeltigsd:";\l N/A trade info. -date of information. In addition |Y mcetJI:Ita_:_teraeI:gree N NA NA NA NA NA N
24 |9 YP€ |between the trade| "0 Value collateral agreement to the information b
Compression Indication that the 907(a)(4) - general policies|(a) General policies
Fla P transaction has  |Required Boolean [N/A N/A and procedures - (i) and procedures. With |Y <compression> [N NA NA NA NA NA N
25 9 been subject to or identifying characteristics [respect to the receipt,
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A B C D E F G H I J K L M N [0} P Q
. L Submit Publically [Cleared . L -
Field Name Description Subm_lssmn DR Cor_1d|t|_ona| Additional Validation Rule Title Rule Language ted XML Tag Dissiminat [Novation LSS REJesIen |UIe VETIEED | [FReElE
1 Requirement |Format |Validation Field ed M Message [Message |Message |n Message [Key
essage
. . Indicates if the Standard 901(d)(5) - secondary (d) Secondary trade . "
_(I?on:rmatlon Confirmation was [Required Data N/A N/A trade info. - any additional |information. In addition |Y :zonflrmatlonTyp N NA NA NA NA NA N
26|'YP completed via Value data elements in the SBS _|to the information
Designates the  |Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <contractType>
Contract Type type of derivative |Derived Data N/A N/A info. - product ID and other |[information. The can be Y NA NA NA NA NA Y
27 (e.g., Security- (Product Field) [Value information reporting side shall derived)
The Fixed Rate  [Required or 901(c)(1)(iv) - primary (c) Primary trade Y (or <coupon>
Coupon coupon amount  |Derived Number |N/A N/A trade info. - the terms of  |information. The can be Y NA NA NA NA NA Y
28 paid by the (Product Field) any standardized fixed or _|reporting side shall derived)
Credit_Event Indicates the type |Conditionally Free form [Required if 901(e)(2) - reporting of (e) Reporting of life
of credit event. Required text Lifecycle Event [N/A lifecycle events - all cycle events; (2) All Y <creditEvent> N NA NA NA NA NA N
29 Status equals reports of lifecycle events [reports of life cycle
Credit_Event_Dat [The date of the  |Conditionally Date Required if 901(e)(2) - reporting of (e) Reporting of life <creditEventDate
e credit event Required (yyyy-MMLifecycle Event [N/A lifecycle events - all cycle events; (2) All Y N N NA NA NA NA NA N
30 dd) Status equals reports of lifecycle events |reports of life cycle
Flag for cross- 902(c)(5) - public (a) General. Except as Not
C.ross Border border public Required Boolean [N/A N/A dissemination of provided in paragraph |Y <crossBorderTick displayed, [NA NA NA NA NA N
31 Tick Exempt Flag dissemination transaction reports - non-__|(c) of this section, a Exempt> used for
- j . Standard 906(b) - other duties of (b) Duty to provide N
I%"ply L Affiliate IFI'DZ”V tsaffilate \5oveq Data  [N/A N/A participants - duty to ultimate parentand  |(repeati |<cplAffiliateld>  |N NA NA NA NA NA N
32 | Value provide ultimate parent affiliate information. ng field)
- . Standard 906(b) - other duties of (b) Duty to provide N -
Ctrpty 1 Affiliate | Party L's affliate | o Data  [N/A N/A participants - duty to ulimate parentand  |(repeat | <SPHATiateldTyp] NA NA NA NA NA N
33 |ID Source IDs sources. Value provide ult A - ) e>
timate parent affiliate information. ng field)
Ctrpty 1 Branch ID of the Branch _ Standard 901(d)(2) - secondary (d) Secondary trade _
D of Party 1. For Optional Data N/A N/A trade info. - (2) As information. In addition |Y <cplBranchid> |N NA NA NA Optional NA N
34 non reporting Value applicable, the branch ID, |to the information
Ctrpty 1 Broker Indicates the ID ) Standard 901(d)(2) - secondary (d) Secondary trade )
D of the Broker for |Optional Data N/A N/A trade info. - branch ID of |information. In addition |Y <cplBrokerld> |N NA NA NA Optional NA N
35 Trade Party 1 if Value the direct counterparty on |to the information
Indicates the ID Standard 901(d)(2) - secondary (d) Secondary trade Conditionall
I‘g’sp;’;rlcz"’ke' Source of the  |Optional Data  |N/A LE! or Internal trade info. - broker ID of  information. In addition |Y :ipleke”dTyp N NA NA NA v Required [NA N
36 Broker for Trade Value the direct counterparty on _|to the information (if Ctrpty 1
The buyer's - Required if . . 906(a) - other duties of (a) Identifying missing
E"”FV 1 Contact contact email Condl_llonally Free form Cleared = N Valid email a_xddress participants - identifying  [UIC information. A Y <cplContactEmai N NA NA NA NA NA N
37 mail address Required text and Mandator (abc@domain.com) - . N ! o >
3 y missing UIC information _|registered security-
The client Standard 901(d)(2) - secondary (d) Secondary trade
Ctrpty 1 Desk ID |assigned Optional Data N/A N/A trade info. - trading desk  |information. In addition |Y <cplDeskld> N NA NA NA Optional NA N
38 identifier for the Value 1D of the direct to the information
Ctrpty 1 Clearing [The ID of the - Condition |If Cleared = Y 901(d)(5) - secondary (d) Secondary trade
Member ID clearing member gondl_llonally ally partt 1 or 2 N/A trade info. - any additional |information. In addition |Y <cplClearingMe N NA NA NA NA NA N
39 of the buyer equired Required |[clearing data elements in the SBS _[to the information mberld>
Ctrpty 1 Clearing |The name of the - Derived 901(d)(5) - secondary (d) Secondary trade .
Member Name clearing member ggnﬁlit::gally N/A trade info. - any additional |information. In addition |N ;cg;ﬁl:gner;gMe NA NA NA NA NA N
40 of the buyer 9 data elements in the SBS _|to the information
Ctrpty 1 Clearing |The source of the - Required [If Cleared =Y 901(d)(5) - secondary (d) Secondary trade
Member Source |ID of the clearing gondl_llonally partt 1 or 2 N/A trade info. - any additional |information. In addition |Y <cplClearingMe NA NA NA NA NA N
41 equired ; 7 . . mberldSource>
|member for the clearing data elements in the SBS |to the information
Ctrpty 1 LEI of execution _ Standard 901(d)(1) - secondary (d) Secondary trade _ _
Execution ID agent for Party 1. |Optional Data N/A N/A trade info. - the execution |information. In addition |Y <cplExecutionld>|N NA NA NA Optional NA N
42 For non reporting Value agent ID of each to the information
D of Party 1 ) Free form IG Ctrpty 1 ID Source equals 901(d)(1) - secondary (d) Secondary trade ) ) ) ) )
Ctrpty 11D (Buyen) Required toxt N/A LEI then must be a Valid trade info. - the information. In addition |Y <cplld> N Required |Required |Required |Required |Required [N
43 V! LEI counterparty ID of each __|to the information
Ctrpty 11D ID Source of _ Standard 901(d_)(1) - secondary _(d) Seco_ndaw lrad_e_ _ _ ) _ _
Required Data N/A N/A trade info. - the information. In addition |Y <cplldType> N Required |Required |Required |Required |Required [N
44 Source Party 1 (Buyer) Value coun . .
terparty 1D of each to the information
. ID of the - Standard [Required if 901(d)(1) - secondary (d) Secondary trade
E:;?t?; IlDIndlrect guarantor entity gsgg:?:ga"y Data Cleared =N N/A trade info. - the information. In addition |Y I<dc>pllnd|rectEnl|ly N NA NA NA Optional NA N
45 of Party 1 For non Value and Ctpty 1 is counterparty ID of each to the information
. ID Source of the - Standard [Required if 901(d)(1) - secondary (d) Secondary trade . . Conditionall
gm‘;’ “13";‘;";?;; guarantor entity gg:ﬁ'i‘r'gga"y Data  |Ctrpty 1 Indirect|N/A trade info. - the information. In addition |Y Lﬁ’yﬂgg'rmE”“‘y N NA NA NA v Required [NA N
46 of Party 1 Value Entity ID is not counterparty ID of each to the information (If ID is
Ctrpty 1 Indirect [An indication of |Conditionally Standard [Required if 908(b) - cross-border (b) Limitation on <cplindirectEntity Not
Entity US Person |whether the party [Required Data Ctrpty 1 Indirect|N/A matters - limitation on obligations. Notwithsta |Y UsPerson> displayed, |NA NA NA Optional NA N
47 lis US Person Value Entity ID is not obligations nding any other logic used:
" Standard . . 901(d)(1) - secondary (d) Secondary trade Y
Ctrpty 1 Name ?‘B?Jm:r)[)f Party 1 gznﬁlitrlggally Data gsﬂ:,ceedig ILZI N/A trade info. - the information. In addition |(derived|<cpl Name> N NA NA NA NA NA N
48 4 q Value counterparty ID of each to the information if LEI)
Ctrpty 1 An indication of - Standard |Required if 901(c)(5) - primary trade  |(c) Primary trade Y if SBSD,
Regulatory whether the party gsngli:lsgally Data Cleared = N N/A info. - registered security- |information. The Y <cgi.RegulatoryT otherwise |NA NA NA NA NA N
ﬂ Designation lis a security q Value and Ctpty 1 is based swap dealer reporting side shall P N
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P - Submit Publically |Cleared A - o
1 Field Name Description iigmlrsefrlloer;t E::ranat S(a)lri]::tlizr;al Additional Validation Rule Title Rule Language ::P}:m XML Tag eD(iissiminat u(;\;:goz I\D/II:spsue:gee ;ZJ:;;;): lr\Jllleisage '\1/5’\:::::;;78 Erec))/duct
An indication of 907(a)(1) - policies and (a) General policies .
g;?.lg,. 13??7;(1 whether the party |Required Boolean [N/A N/A procedures of registered |and procedures. With :g)lSecPammpa N NA NA NA NA NA N
50 P qualifies as an SBSDR - specific data respect to the receipt
. If a Third Party Standard 907(a)(1) - policies and (a) General policies
Ctrpty 1 Third reports on behalf [Optional Data N/A N/A procedures of registered  |and procedures. With |Y <cp1Th|(;dPartyR N Optional Optional Optional Optional Optional N
51 Party Reporter 1D of Counterparty 1, Value SBSDR - specific data respect to the receipt, eporterid>
Ctrpty 1 Third If a Third Party Standard 907(a)(1) - policies and (a) General policies <cp1ThirdPartyR Conditionall |Conditionall |Conditionall | Conditionall |Conditionall
Party Reporter ID |reports on behalf |Optional Data N/A N/A procedures of registered  |and procedures. With |Y eporterldType> y Required |y Required |y Required |y Required |y Required [N
52 |Source of Counterparty 1, Value SBSDR - specific data |respect to the receipt, P P (If ID is (If IDis (If ID is (If IDis (If ID is
Ctrpty 1 Third If a Third Party Standard 907(a)(1) - policies and (a) General policies Y (or <cpiThirdPartyR
Party Reporter reports on behalf [Optional Data N/A N/A procedures of registered  |and procedures. With |can be eporterNames Optional Optional Optional Optional Optional N
i Name of Counterparty 1, Value SBSDR - specific data respect to the receipt, |derived) P
ID of the Trader Standard 901(d)(2) - secondary (d) Secondary trade
Ctrpty 1 Trader ID|of Party 1 For non|Optional Data N/A N/A trade info. - trader ID of the|information. In addition |Y <cplTraderld> |N NA NA NA Optional NA N
54 reporting side, if Value direct counterparty on the |to the information
. . Standard 906(a) - other duties of (a) Identifying missing
Crpty 1 Ultimate |Party L's parent | 0 o g Data N/A participants - identifying |UIC information. A |N <cplUltimatePar | NA NA NA NA NA N
Parent ID LEI/ID. - . " ! X entld>
55 Value missing UIC information _[registered security-
. . Standard 906(a) - other duties of (a) Identifying missing .
Clrpty 1 Ultimate |Party 1's parent Derived Data LEl or Internal  |N/A participants - identifying  [UIC information. A N <cplultimatePar N NA NA NA NA NA N
56 |Parent ID Source I Source. Value missing UIC information _|registered security- entidType>
Ctrpty 1US An indication of ) 908(b) - cr‘osls-bAorder (b) _Limitation on Npt )
Person Ind whether the party [Required Boolean |N/A N/A matters - limitation on obligations. Notwithsta |Y <cplUSPerson> dlsplayed. NA NA NA Optional NA N
57 lis US Person obligations nding any other logic used:
. . Standard 906(b) - other duties of (b) Duty to provide N
I%"ply 2 Affiliate IFI'DZ”V 2s affiliate 50 0q Data N/A N/A participants - duty to ultimate parentand  |(repeati [<cp2Affiliateld>  |N NA NA NA NA NA N
58 | Value provide ultimate parent affiliate information. ng field)
- . Standard 906(b) - other duties of (b) Duty to provide N N
Ctrpty 2 Affiliate |Party 2's affiliate |, ;o g Data  [N/A N/A participants - duty to Ulimate parentand |(repeati | <P2ATfateldTyp] NA NA NA NA NA N
ID Source IDs sources. ) : A - )
59 Value provide ultimate parent affiliate information. ng field)
Ctrpty 2 Branch ID of the Branch Standard 901(d)(2) - secondary (d) Secondary trade _
D of Party 2. For Optional Data N/A N/A trade info. - branch ID of  |information. In addition |Y <cp2Branchid> |N NA NA NA Optional NA N
60 non reporting Value the direct counterparty on_|to the information
Ctrpty 2 Broker Indicates the ID ) Standard 901(d)(2) - secondary (d) Secondary trade )
D of the Broker for |Optional Data N/A N/A trade info. - broker ID of  |information. In addition |Y <cp2Brokerld>  |N NA NA NA Optional NA N
61 Trade Party 2 if Value the direct counterparty on |to the information
Indicates the ID Standard 901(d)(2) - secondary (d) Secondary trade Conditionall
I‘g’sp;’;rzcz"’ke' Source of the  |Optional Data  [N/A LE! or Internal trade info. - broker ID of  information. In addition |Y :g”ZBmke”dTyp N NA NA NA v Required [NA N
62 Broker for Trade Value the direct counterparty on _|to the information (if Ctrpty 2
The Seller's - Required if . . 906(a) - other duties of (a) Identifying missing
C"pr 2 Contact contact email Condl_llonally Free form Cleared =N Valid email a_xddress participants - identifying UIC information. A Y <cp2ContactEmai N NA NA NA NA NA N
Email Required text (abc@domain.com) - . N ! X >
63 address. and Mandatory missing UIC information _[registered security-
The client Standard 901(d)(2) - secondary (d) Secondary trade
Ctrpty 2 Desk ID |assigned Optional Data N/A N/A trade info. - trading desk  |information. In addition |Y <cp2Deskld> N NA NA NA Optional NA N
64 identifier for the Value 1D of the direct to the information
Ctrpty 1 Clearing [The ID of the - Condition |If Cleared = Y 901(d)(5) - secondary (d) Secondary trade
Member ID clearing member ggngli:l:gally ally partt 1 or 2 N/A trade info. - any additional |information. In addition |Y ;cl)péijiarlngMe NA NA NA NA NA N
65 of the buyer q Required [clearing data elements in the SBS _[to the information
Ctrpty 1 Clearing |The name of the - Derived 901(d)(5) - secondary (d) Secondary trade .
Member Name clearing member ggnﬁlit::gally N/A trade info. - any additional |information. In addition |N ;cg;ﬁl:gner;gMe NA NA NA NA NA N
66 of the buyer 9 data elements in the SBS _|to the information
Ctrpty 1 Clearing |The source of the - Required [If Cleared =Y 901(d)(5) - secondary (d) Secondary trade
Member Source |ID of the clearing ggngli:l:gally partt 1 or 2 N/A trade info. - any additional |information. In addition |Y ;Cbp;ijlgzﬁ?ge’\ie NA NA NA NA NA N
67 |member for the q clearing data elements in the SBS |to the information
Ctrpty 2 LEI of execution _ Standard 901(d)(1) - secondary (d) Secondary lrad_e_ _ _
Execution ID agent for Party 2. |Optional Data N/A N/A trade info. - the execution |information. In addition |Y <cp2Executionld>|N NA NA NA Optional NA N
68 For non reporting Value agent ID of each to the information
ID of Party 2 ) Free form Iif Ctrpty 2 ID Source equals 901(d)(1) - secondary (d) Secondary trad‘e‘ ) ) ) ) )
Ctrpty 21D (Seller) Required toxt N/A LEI then must be a Valid trade info. - the information. In addition |Y <cp2ld> N Required |Required |Required |Required |Required [N
69 LEI counterparty ID of each __|to the information
Standard 901(d)(1) - secondary (d) Secondary trade
g;lp:é,ez b :Eai;;rf;jlfer) Required Data N/A N/A trade info. - the inform‘ation_ In‘addition Y <cp2ldType> N Required |Required |[Required |Required |Required [N
70 Value counterparty ID of each to the information
. ID of the - Standard [Required if 901(d)(1) - secondary (d) Secondary trade
E:x?tty IZD'"d"e“ guarantor entity gg”‘j‘i‘r'sga"y Data  |Cleared=N |N/A trade info. - the information. In addition |Y L“fz'"d"e“E"“‘y N NA NA NA Optional  |NA N
71 Y of Party 2 For non a Value and Ctpty 2 is counterparty ID of each to the information
. ID Source of the - Standard [Required if 901(d)(1) - secondary (d) Secondary trade . . Conditionall
gm‘y “23";‘;";?2 guarantor entity gg"ﬁ'i‘r'gga"y Data  |Ctrpty 2 Indirect|N/A trade info. - the information. In addition |Y LCT”VZP'ZS"EC‘E”“W N NA NA NA y Required |NA N
72 Y of Party 2 q Value Entity ID is not counterparty ID of each to the information (If ID is
Ctrpty 2 Indirect [An indication of |Conditionally Standard [Required if 908(b) - cross-border (b) Limitation on <cplindirectEntity Npt )
Entity US Person |whether the party [Required Data Ctrpty 2 Indirect|N/A matters - limitation on obligations. Notwithsta |Y UsPerson> displayed, |NA NA NA Optional NA N
73 lis US Person Value Entity ID is not obligations nding any other logic used:
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. L Submit Publically [Cleared . L -
Field Name Description Subm_lssmn DR Cor_1d|t|_ona| Additional Validation Rule Title Rule Language ted XML Tag Dissiminat [Novation LSS REJesIen |UIe (CIIHTEET) LA UED
1 Requirement |Format |Validation Field ed M Message [Message |Message |n Message [Key
essage
" Standard . . 901(d)(1) - secondary (d) Secondary trade Y
Ctrpty 2 Name ?;T:if Party 2 ggnﬁlitrlggally Data gsﬂ:,ceedig ILZI N/A trade info. - the information. In addition |(derived|<cp2Name> N NA NA NA NA NA N
74 q Value counterparty ID of each __|to the information if LEI)
Ctrpty 2 An indication of - Standard [Required if 901(c)(5) - primary trade  |(c) Primary trade Y if SBSD,
Regulatory whether the party gsngli:lsgally Data Cleared = N N/A info. - registered security- [information. The Y <cg§RegulatoryT otherwise |NA NA NA NA NA N
ﬁ Designation lis a security a Value and Ctpty 2 is based swap dealer reporting side shall s N
An indication of 907(a)(1) - policies and (a) General policies .
gtarrﬁllc):saifﬁd whether the party [Required Boolean |N/A N/A procedures of registered  |and procedures. With |Y :lipZSecPammpa N NA NA NA NA NA N
76 qualifies as an SBSDR - specific data respect to the receipt
. If a Third Party Standard 907(a)(1) - policies and (a) General policies
g;’:tszeTg:;ir D reports on behalf [Optional Data N/A N/A procedures of registered  |and procedures. With |Y :CgimipamR N Optional Optional Optional Optional Optional N
77 y Rep of Counterparty 2, Value SBSDR - specific data respect to the receipt, P
Ctrpty 2 Third If a Third Party Standard 907(a)(1) - policies and (a) General policies <cp2ThirdPartyR Conditionall |Conditionall [Conditionall | Conditionall |Conditionall
Party Reporter ID |reports on behalf |Optional Data N/A N/A procedures of registered |and procedures. With |Y eporterldType> y Required |y Required |y Required |y Required |y Required [N
78 |source of Counterparty 2, Value SBSDR - specific data |respect to the receipt, P P (If ID is (If IDis (If ID is (If IDis (If ID is
Ctrpty 2 Third If a Third Party Standard 907(a)(1) - policies and (a) General policies Y (or <cp2ThirdPartyR
Party Reporter reports on behalf [Optional Data N/A N/A procedures of registered  |and procedures. With |can be pn N N Optional Optional Optional Optional Optional N
ﬁ Name of Counterparty 2, Value SBSDR - specific data respect to the receipt, |derived) eporterName
ID of the Trader Standard 901(d)(2) - secondary (d) Secondary trade
Ctrpty 2 Trader ID |of Party 2 For non|Optional Data N/A N/A trade info. - trader ID of the|information. In addition |Y <cp2Traderld> N NA NA NA Optional NA N
80 reporting side, if Value direct counterparty on the |to the information
. . Standard 906(a) - other duties of (a) Identifying missing
clrbty 2 Vitimate | Party 28 parent Jperiyeq Data N/A participants - identifying ~[UIC information. A [N |Sch2ulimatePar NA NA NA NA NA N
81 B Value missing UIC information _[registered security-
. . Standard 906(a) - other duties of (a) Identifying missing "
gtrply 2 Ultimate |Party 2's parent Derived Data LEl or Internal  [N/A participants - identifying  [UIC information. A N <cp2ultimatePar NA NA NA NA NA N
g2 |Parent ID Source |ID Source. Value missing UIC information _|regi o entldType>
gistered security-
Ctrpty 2 US An indication of ) 908(b) - cross-border (b) Limitation on Npt )
Person Ind whether the party ([Required Boolean |N/A N/A matters - limitation on obligations. Notwithsta |Y <cp2USPerson> |displayed, [NA NA NA Optional NA N
83 lis US Person obligations nding any other logic used:
. Indicates that the 901(c)(1)(v) - primary (c) Primary trade .
g;‘vzwg‘l:e‘j SB |Security-based  |Required Boolean [N/A N/A trade info. - customized |information. The v ;causiom'ZEdSBS Y NA NA NA NA NA N
84 p g swap is SBS data elements to reporting side shall P
Determination of Standard 901(d)(3) - secondary (d) Secondary trade
Elz:gg:m the number of Optional Data N/A N/A trade info. - the terms of  |information. In addition |Y :gayCoumFractm N NA NA NA NA NA N
85 days in the Value any fixed or floating rate or |to the information
A flag to indicate Conditionally Required on 13n-5(b)(6) and 905(a) §240.13n-5 Data
Dispute Status if the trade has Required Boolean |Dispute YorN and (b) collection and Y <disputeStatus> |N N/A Required  [N/A N/A NA N
86 been disputed or d messages only maintenance;
. . The LEI/ID of the . Standard |Required on 13n-5(b)(6) and 905(a) §240.13n-5 Data
Disputing Party party that Condl_llonally Data Dispute Must be a party to the trade and (b) collection and Y <disputingPartyld N N/A Required  [N/A N/A NA N
ID . Required (Counterparty 1 or 2) . >
87 disputed the trade Value messages only maintenance;
The date the early Date 901(e) - reporting of life (e) Reporting of life -
Termination Date [termination of a |Optional (yyyy-MM-N/A Cannot be after scheduled cycle events cycle events. Y <TerminationDate N Required  |N/A N/A Required [NA N
88 transaction dd) termination date >
The date that the Date 901(c)(1)(ii) - primary (c) Primary trade
Effective Date reportable Required (yyyy-MM-{N/A N/A trade info. - effective date [information. The Y <effectiveDate> [Y N/A N/A N/A N/A NA N
89 transaction dd) reporting side shall
Error Correction Flag for l_raqes _ 907(a)(4) - general policies|(a) General policies _
Flag that are ticking for|Required Boolean [N/A N/A and procedures - (i) and procedures. With |Y <errorCorrection>|Y N/A N/A N/A N/A NA N
90 an error identifying characteristics |respect to the receipt.
. The date and time Timestam Must be equal to or before |901(c)(2) - primary trade |(c) Primary trade
‘Ei)(ne]::;’n?p of the execution  |Required p (yyyy- |N/A Trade Date and Effective  [info. - date, time, to information. The Y ;fnx;: utionTimest Y N/A N/A N/A N/A NA N
91 timestamp of the MM-dd Date |second, of execution in reporting side shall
. Flag for “forced Standard 901(c)(1)(v) - primary (c) Primary trade .
gz:;?gn.r;?:;ng trading session” [Required Data N/A N/A trade info. - customized information. The Y ;:;idTradmgSe Y N/A N/A N/A N/A NA N
92 conducted by a Value SBS data elements to reporting side shall
An indication of 901(i) - reporting of pre- (i) Reporting of pre- Not
Historical Swap |whether or nota |Required Boolean [N/A N/A enactment and transitional [enactment and Y <historicSwap> |displayed, [N/A N/A N/A N/A NA N
93 swap was security-based swaps transitional security- logic used:
. . Flag for Historical 907(a)(4) - general policies|(a) General policies P - |Not
Eé:séo_lr_lcal Swap Security-Based  |Required Boolean |N/A N/A and procedures - (i) and procedures. With  |Y <historicSwapLife displayed, [N/A N/A N/A N/A NA N
94 ick Flag Swap _Life Cycle identifying characteristics _|respect to the receipt, CycleEventTick> logic used:
. . Flag for Historical Standard 907(a)(4) - general policies|(a) General policies Not
Historical Swap Security-Based  |Required Data N/A N/A and procedures - (i) and procedures. With  |Y <historicSwapTic displayed, [N/A N/A N/A N/A NA N
95 |Tick Exempt Flag Swap_public Value identifying characteristics i kExempt> i :
Jentifying characteristics |respect to the receipt logic used:
The part of the 901(d)(5) - secondary (d) Secondary trade
Initial Factor mortgage thatis |Optional Number |N/A N/A trade info. - any additional |information. In addition |Y <initialFactor> N N/A N/A N/A N/A NA N
96 outstanding on data elements in the SBS _|to the information
An indication of Conditionally Required if 901(c)(6) - primary trade  |(c) Primary trade
Intent to Clear whether or not a . Boolean _ N/A info. - direct counterparties |information. The Y <intentToClear> [Y N/A N/A N/A N/A NA N
97 reportable swap Required Cleared =N intending to submit to reporting side shall
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A B C D E F G H I J K L M N [0} P Q
. L Submit Publically [Cleared . L -
Field Name Description Subm_lssmn DR Cor_1d|t|_ona| Additional Validation Rule Title Rule Language ted XML Tag Dissiminat [Novation LSS REJesIen |UIe (CIIHTEET) LA UED
1 Requirement |Format |Validation Field ed M Message [Message |Message |n Message [Key
essage
Indicate whether 907(a)(4) - general policies|(a) General policies
InterAffiliate Flag |the transaction is |Required Boolean [N/A N/A and procedures - (i) and procedures. With |Y <interAffiliate>  [Y N/A N/A N/A N/A NA N
98 between two identifying characteristics |respect to the receipt.
. Flag for trades 907(a)(4) - general policies|(a) General policies
;?z:{i?:acmn which have been |Derived Boolean |N/A N/A and procedures - (i) and procedures. With [N ;Igleo'::nsacuon Y N/A N/A N/A N/A NA N
9 P 9 reported late to identifying characteristics [respect to the receipt, P
. The Lifecycle Standard 901(e) - reporting of life (e) Reporting of life "
Life Cycle Bvent | o Status Optional Data N/A N/A cycle events cycle events. Y <lifeCycleEventSt ., Required  |N/A Required  |N/A NA N
100[Status indicates that a Value atus>
R This is the - Timestam |Required if 901(e) - reporting of life (e) Reporting of life " .
Life Cycle Event timestamp that Conditionally p (yyyy- |Lifecycle Event |N/A cycl(e Lvenfs cycle events. Y <lifeCycleEventTi,, Required ~ [N/A Required  |N/A NA N
101|Timestamp the user is Required MM-dd__|Status is not mestamp>
Indicates whether 901(d)(7) - secondar d) Secondary trade
Mandatory the reported Required Boolean [N/A N/A trad(e i)r(1fr)3. - direct Y i(nformation. In addition |Y <mandatoryClear N N/A N/A N/A N/A NA N
102|Clearable security based counterparties invoking the to the information able>
The agreement - Standard [Required if 901(d)(4) - secondary (d) Secondary trade
Master executed Condl_llonally Data Master N/A trade info. - date of any information. In addition |Y <maslerAgreeme N N/A N/A N/A N/A NA N
103|Agreement Date | o oen the Required Value Agreement master agreement to the information ntDate>
The Master Trade " Standard o 901(d)(4) - secondary (d) Secondary trade
/“farsef;nen Type |Agreement type gg"ﬁ'itr'gga"y Data Eilﬂgsd:'f,\‘ N/A trade info. - the title of any |information. In addition |Y :F‘rasffgreeme N N/A N/A N/A N/A NA N
10479 YP€ |between the trade|" 0 Value master agreement to the information b
The date upon Date 901(d)(5) - secondary (d) Secondary trade
Maturity Date which all principal |Optional (yyyy-MM-N/A N/A trade info. - any additional |information. In addition |Y <maturityDate> |Y N/A N/A N/A N/A NA N
105 and interest must dd) data elements in the SBS _|to the information
This field will Standard 907(a)(1) - policies and (a) General policies
Message Type describe the type |Required Data N/A N/A procedures of registered  |and procedures. With |Y <messageType> [N Required |Required |Required |Required |Required [N
106 of TR message Value SBSDR - specific data respect to the receipt
Non-Reporting An indication that Standard 906(a) - other duties of (a) Identifying missing <nonReportingSi
N e the non-reporting |Derived Data N/A N/A participants - identifying ~ [UIC information. A N e N/A N/A N/A N/A NA N
107 Side Missing UIC side s missing Value issing UIC inf . 3 o deMissinguIC>
missing information _|registered security-
The nominal or 901(c)(4) - primary trade  |(c) Primary trade <notionalAmount
Notional Amount |face amount of  [Required Number |N/A Cannot be negative info. - notional amount(s) |information. The Y N Y N/A N/A N/A N/A NA N
108 the contract. reporting side shall
. The major Required or Standard 901(c)(4) - primary trade  |(c) Primary trade Y (or .
Notional currency of the  |Derived Data N/A N/A info.( -)I(10)li0IF1’6| information. The can be <notionalAmount Y N/A N/A N/A N/A NA N
109 Currency notional amount. |(Product Field) [Value currency(ies) reporting side shall derived) Currency>
This is a flag 907(a)(4) - general policies|(a) General policies
Off Market Flag  |indicating that the |Required Boolean |N/A N/A and procedures - (i) and procedures. With |Y <offMarket> Y N/A N/A N/A N/A NA N
110 transaction is identifying characteristics |respect to the receipt.
An indication of - Date Required if 907(a)(1) - policies and (a) General policies
Option Expiration |the date after ggngli:l:gally (yyyy-MM-option type is zf?:;t?\?ee(?aﬁzl to or after procedures of registered  |and procedures. With |Y :opuonExplraﬂon Y N/A N/A N/A N/A NA N
111 which the option a dd) not null. SBSDR - specific data respect to the receipt
The amount paid Conditionally Required if 907(a)(1) - policies and (a) General policies
Option Premium [to enter into an Required Number |option typeis [N/A procedures of registered  |and procedures. With |Y <optionPremium>|Y N/A N/A N/A N/A NA N
112 Option. d not null. SBSDR - specific data respect to the receipt,
. . The major - Standard [Required if 901(d)(5) - secondary (d) Secondary trade
85::2:()Prem|um currency ggnﬂli?:ga"y Data option type is  [N/A trade info. - any additional |information. In addition |Y Z?J?::nncz;emlum Y N/A N/A N/A N/A NA N
113 Y associated with q Value not null. data elements in the SBS_|to the information
. . The level or price " Required if 901(d)(5) - secondary (d) Secondary trade . " .
gﬁs:n Strike at which an ggnﬁlitrlggally Number |option typeis [N/A trade info. - any additional |information. In addition |Y :gpnonsmkePnc Y N/A N/A N/A N/A NA N
114 option may be d not null. data elements in the SBS _|to the information
An indication of Conditionally Standard |Required if 901(d)(5) - secondary (d) Secondary trade
Option Style the style of the Required Data option type is  [N/A trade info. - any additional |information. In addition |Y <optionStyle> Y N/A N/A N/A N/A NA N
115 option q Value not null. data elements in the SBS _|to the information
Lo " Standard |Required if 901(d)(5) - secondary (d) Secondary trade
Option Type tAhn |nd|cat}on gf gondl_tlogally Data Contract Type [N/A trade info. - any additional |information. In addition |Y <optionType> Y N/A N/A N/A N/A NA N
116 © type of option. |Require Value = Option or. data elements in the SBS _|to the information
Original The original Timestam 901(f) - time stamping (f) Time stamping <originalSubmissi
Submission submission time  |Derived p (yyyy- |N/A N/A incoming information incoming N N N N/A N/A N/A N/A NA N
117|Timestamp of the deal MM-dd information. A onTimestamp>
Original Valid The original Timestam 901(f) - time stamping (f) Time stamping <originalValidSub
Submission submission time |Derived p (yyyy- |N/A N/A incoming information incoming N missionTimestam |N N/A N/A N/A N/A NA N
118|Timestamp for the first valid MM-dd information. A p>
The date any - Date Required if 901(d)(4) - secondary (d) Secondary trade
82:? Agreement other agreement gsngli:lsgally (yyyy-MM-Other N/A trade info. - date of any information. In addition |Y ;Zttt;e;Agreement N N/A N/A N/A N/A NA N
119 between the trade| o0 dd) Agreement other agreement to the information
Any other " Standard o 901(d)(4) - secondary (d) Secondary trade
?th' Agreement |\ eement type gg"ﬁ'itr'gga"y Data Eilﬂgsd:'f,\‘ N/A trade info. - type of any  information. In addition |Y ;mr:;mgreemem N N/A N/A N/A N/A NA N
120|"YP between the trade| Value other agreement to the information b
A unique ID that Standard 907(a)(1) - policies and (a) General policies
Package ID groups swaps Optional Data N/A N/A procedures of registered  |and procedures. With |Y <packagelD> N N/A N/A N/A N/A NA N
121 that were part of Value SBSDR - specific data respect to the receipt
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P - Submit Publically |Cleared A - o
Field Name Description Subm_lssmn D Cor_1d|t|_ona| Additional Validation Rule Title Rule Language ted XML Tag Dissiminat [Novation IS Refesion |UE NVElileEllD ||eelis:
1 Requirement |Format |Validation " Message [Message |Message |n Message [Key
Field ed Message
901(c)(7) - primary trade  |(c) Primary trade
Elaackage Trade E:fefsor package |poquired Boolean |N/A N/A info. - any flags set forth |information. The Y <packageTrade> [Y N/A N/A N/A N/A NA N
122|739 by the SBSDR policies and|reporting side shall
Denotes a time Standard 901(c)(1)(iv) - primary (c) Primary trade
E?grtee::: period period describing (Optional Data N/A N/A trade info. - frequency of  [information. The Y :Eagemrieolgfreque Y N/A N/A N/A N/A NA N
123)7"ed Y how often parties Value any standardized fixed or _|reporting side shall 4
Payment Identifies the Standard 901(c)(1)(iv) - primary (c) Primary trade <paymentFreque
Frequency Period |payment Optional Data N/A N/A trade info. - frequency of  |information. The Y ncyPeriodMultipli |Y N/A N/A N/A N/A NA N
124|Multiplier frequency Value any standardized fixed or _|reporting side shall er>
ID of execution Standard 901(d)(9) - secondary (d) Secondary trade
Platform ID venue Required Data N/A N/A trade info. - the platform ID [information. In addition |Y <platformlid> Y - On/Off  [N/A N/A N/A N/A NA N
125 : Value to the information
Corporate name Required or Standard 901(d)(9) - secondary (d) Secondary trade
Platform Name  |of the Execution d R Data N/A N/A trade info. - the platform ID |information. In addition |Y <platformName> |N N/A N/A N/A N/A NA N
126 Derived if LEI ; .
Venue. Value to the information
Source of ID for Standard 901(d)(9) - secondary (d) Secondary trade
Platform Source |venue of Required Data N/A N/A trade info. - the platform ID|information. In addition |Y <platformldType> [N N/A N/A N/A N/A NA N
127 execution. Value to the information
Ported Indicates if the Optional Standard [N/A Used when a party
trade was ported Data N/A Internal Compliance Field |ports in or out of an Y <ported> N N/A N/A N/A N/A NA N
128 from a previous Value SBSDR
Ported SBSDR Indicates the ID  |Conditionally Company [Required if Used when a party
of the previous  [Required Table Ported is N/A Internal Compliance Field |ports in or out of an Y <portedSbsdr>  |N N/A N/A N/A N/A NA N
129 SDR the swap populated with SBSDR
Post Identifier 907(a)(4) - general policies|(a) General policies "
Compression assigned to Optional ::er;e form N/A and procedures - (i) and procedures. With |Y zgszzctlcg:pressm N N/A N/A N/A N/A NA N
130|Event ID compression identifying characteristics |respect to the receipt.
This field 901(d)(3) - secondary (d) Secondary trade
Post Trade represents an Optional Number |N/A N/A trade info. - the terms of  |information. In addition |Y <postTradePaym N N/A N/A N/A N/A NA N
131|Payment Amount ! _ N . entAmount>
amount payable any fixed or floating rate or |to the information
Post Trade The major " Standard |Required if 901(d)(3) - secondary (d) Secondary trade
Payment currency for the ggnﬁlitrlggally Data Post Trade N/A trade info. - the terms of  |information. In addition |Y :gg;;‘l::::Paym N N/A N/A N/A N/A NA N
132|currency 'Post Trade 9 Value Payment any fixed or floating rate or |to the information s
The date on - Date Required if 901(d)(3) - secondary (d) Secondary trade
EOSI Trade which the post Condl_llonally (yyyy-MM{Post Trade N/A trade info. - the terms of  |information. In addition |Y <postTradePaym N N/A N/A N/A N/A NA N
133|Payment Date . |Required ! _ N . entDate>
trade payment is dd) Payment any fixed or floating rate or |to the information
The party paying " Standard [Required if 901(d)(3) - secondary (d) Secondary trade
Post Trade the post trade Condl_tlonally Data Post Trade N/A trade info. - the terms of  |information. In addition |Y <postTradePaym N N/A N/A N/A N/A NA N
134 Payment Payer ID Required I ) N ) . entPayerld>
payment amount. Value Payment any fixed or floating rate or |to the information
Post Trade The ID source of Conditionall Standard [Required if 901(d)(3) - secondary (d) Secondary trade <postTradePaym
Payment Payer ID |the party paying . Y Data Post Trade N/A trade info. - the terms of  |information. In addition |Y P Y N/A N/A N/A N/A NA N
135 Required ! N . . entPayerldType>
Source the post trade Value Payment any fixed or floating rate or |to the information
. Identifier 907(a)(4) - general policies|(a) General policies "
E\r/eel(jlolgpresslon assigned to Optional E;:le form N/A N/A and procedures - (i) and procedures. With |Y Ee;iiszreSslon N N/A N/A N/A N/A NA N
136 compression identifying characteristics |respect to the receipt,
. The previous - Required on 901(d)(10) - secondary (d) Secondary trade
Prevmus- Unique Condl_llonally Free form Post allocation |USI Format trade info. - transaction ID |information. In addition |Y <_preV|ousTransac N N/A N/A N/A N/A NA N
137|Transaction ID . Required text . . . tionld>
transaction swaps, optional of the allocated to the information
The price, yield, Price cannot be negative or [901(c)(3) - primary trade  |(c) Primary trade
Price spread, coupon, |Required Number |N/A greater than 999. Traded info. - price information. The Y <price> Y N/A N/A N/A N/A NA N
138 etc., depending Fixed Rate cannot be reporting side shall
. - Standard L 901(c)(3) - primary trade  |(c) Primary trade
Price Notation Indlc_ates the type Condl_llonally Data quul_red if N/A info. - price information. The Y <priceNotation> [Y N/A N/A N/A N/A NA N
139 of price Required Price is not null. . "
Value reporting side shall
. . 907(a)(1) (for 901(d)(2)) - |(a) General policies .
.F;:'BE‘: g':ke' Ezﬁgg[r’;{j‘g Required Boolean [N/A N/A general policies and and procedures. With  |Y ;sszBmkerTra Y N/A N/A N/A N/A NA N
140 9 procedures of SBSDR - __|respect to the receipt.
Public Reason why the Standard (NOTE) This is not <publicDissemina
Dissemination message was Derived Data N/A Internal Compliance Field |required for N P . N NA NA NA NA NA N
141 . . e tionExclusion>
Exclusion included or Value submission by the
Public The ID that was Eree form (NOTE) This is not <publicDissemina
disseminated for [Derived N/A Internal Compliance Field |required for N Y N/A N/A N/A N/A NA N
147 |Dissemination ID " text i tionID>
the transaction on submission by the
Public Indication if the Standard (NOTE) This is not <publicDissemina
Dissemination public Derived Data N/A Internal Compliance Field |required for N P N NA NA NA NA NA N
143 o o tionLate>
Late dissimilation Value submission by the
Public The timestamp Timestam (NOTE) This is not <publicDissemina
Dissemination that the last Derived p (yyyy- N/A Internal Compliance Field |required for N tlgnTlmeslam > N/A N/A N/A N/A NA N
144|Timestamp MM-dd submission by the P
901(c)(3) - primary trade  |(c) Primary trade
Recovery Price  |specifies the Optional Number |N/A N/A info. - price information. The Y <recoveryPrice> |N NA NA NA NA NA N
145 recovery level to reporting side shall
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. L Submit Publically [Cleared . L -
Field Name Description Subm_lssmn DR Cor_1d|t|_ona| Additional Validation Rule Title Rule Language ted XML Tag Dissiminat [Novation LSS REJesIen |UIe VETIEED | [FReElE
1 Requirement |Format |Validation Field ed M Message [Message |Message |n Message [Key
essage
Reference Entity The name of the |Required or Standard 901(c)(1)(i) - primary trade (c) Primary trade Y (or  |<referenceEntity
N underlying Derived Data N/A N/A info. - reference issuer information. The can be |Name> Y NA NA NA NA NA Y
146|2M€ security. (Product Field) [Value AND reporting side shall derived)
. This is a defined |Required or Standard 901(c)(1)(i) - primary trade |(c) Primary trade Y (or .
R.efkerence Entity term in the 2003 |Derived Data N/A info. - reference issuer information. The can be ‘<referenceEnt|tyT Y NA NA NA NA NA Y
147|Ticker ISDA Credit (Product Field) |Value AND product ID and other |reporting side shall derived) icker>
The ISIN or Standard 901(c)(1)(i) - primary trade |(c) Primary trade "
Reference CUSIP of the Required Data N/A N/A info.( -)Selér)en’(]:e issluyer i(nf)ormatioﬁ. The Y <referenceObliga Y NA NA NA NA NA N
14g|Obligation obligati N " tion>
ligations Value reporting side shall
Price of the 901(d)(5) - secondary (d) Secondary trade
Reference Price |security of a CDS |Optional Number |N/A N/A trade info. - any additional |information. In addition |Y <referencePrice> |Y NA NA NA NA NA N
149 on MBS/EMBS. data elements in the SBS_|to the information
An indication that Conditionally Required on 901(e)(ii) - reporting of (e) Reporting of life N, logic to
Rejected the trade has Required Boolean [Rejection YorN lifecycle events - cycle events; (1); (i) |Y <Rejected> nt;l tick NA NA Required [NA NA N
150 been rejected by a messages only acceptance for clearing Acceptance for
Indicator if the Standard 901(d)(1) - secondary (d) Secondary trade
Reporting Side  |buyer Required Data N/A N/A trade info. - the information. In addition |Y <reportingSide> |N NA NA NA NA NA N
151 (counterparty 1) Value counterparty ID of each __|to the information
. . An indication that Standard 906(a) - other duties of (a) Identifying missing - .
,I\?mesp;:lngélde the reporting side |Derived Data N/A N/A participants - identifying  [UIC information. A N ;;enpoatllggfldeMl N NA NA NA NA NA N
152 9 is missing UIC Value missing UIC information _|registered security- 9
For single name  |Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <restructuringTyp
Restructuring CDS, the debt Derived Data N/A N/A info. - product ID information. The can be Y NA NA NA NA NA Y
153 restructuring (Product Field) [Value reporting side shall derived)|®”
SBSDR Product _The SB SDRs Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or
D internal product  |Derived Data N/A N/A info. - product ID information. The can be |<productiD> Y NA NA NA NA NA Y
154 ID (Product Field) |Value reporting side shall derived)
SBSDR Product The SB SDRs ) Standard 901(c)(1) - primary trade  |(c) Primary trade
Name internal product  [Derived Data N/A N/A info. - product ID information. The N <productName> |Y NA NA NA NA NA Y
155 name Value reporting side shall
An indication of Standard (NOTE) This is not
SBSDR Status the status of the |Derived Data N/A N/A Internal Compliance Field [required for N <SBSDRStatus> [N NA NA NA NA NA N
156 trade reported Value submission by the
The maturity, Required or Date 901(c)(1)(iii) - primary (c) Primary trade Y (or .
_Srgrn??#;[;n Date termination, or Derived (yyyy-MM-{N/A zf?:;x?:ee(?;zl o or after trade info. - scheduled information. The can be ::tcigiguledTerm Y NA NA NA NA NA Y
157 end date of the _|(Product Field) |dd) termination date reporting side shall derived)
Indicates the level|Required or Standard 901(c)(1) - primary trade  |(c) Primary trade Y (or <seniority>
Seniority of debt Derived Data N/A info. - product ID information. The can be Y NA NA NA NA NA Y
158 referenced in the [(Product Field) |Value reporting side shall derived)
The major Standard 901(d)(8) - secondary (d) Secondary trade
(s;ettlement currency of Required Data N/A N/A trade info. - settlement information. In addition |Y <settlementCurre Y NA NA NA NA NA N
159|Currency settlement. Value terms to the information ney>
Standard 901(d)(8) - secondary (d) Secondary trade
hsﬂeel:r']iﬁem g;;;é:l‘%er z::fs Required Data  |N/A N/A rade info. - settlement  [information. In adition |Y ;iemememMemo Y NA NA NA NA NA N
160 Value terms, cash-settled or to the information
. Audit level Timestam 901(f) - time stamping (f) Time stamping
_Srfr:gg;_:]on timestamp Derived p (yyyy- |N/A N/A incoming information incoming :;\#)m)lssmnﬂme N NA NA NA NA NA N
161 P indicating the MM-dd information. A P
] D of the Standard 907(a)(1) - policies and (a) General policies
Submitter ID submitter Required Data N/A N/A procedures of registered |and procedures. With |Y <submitterID> N Required [Required [Required |Required |Required |N
162 Value SBSDR - specific data respect to the receipt
R Standard 907(a)(1) - policies and (a) General policies
ggglr'ncgter I Is?msn?::trzf of the Required Data N/A N/A procedures of registered  [and procedures. With  |Y <submitter type> [N Required [Required [Required |Required |Required |N
163 Value SBSDR - specific data respect to the receipt
Public Flag to exempt 902(a) - general provision |(a) General. Except as - Niccimi .
Dissimination trade from public (Required Boolean |N/A N/A of the public dissemination [provided in paragraph |Y <publicDissiminat|N, logic to NA NA NA NA NA N
|164|Exempt 902C dissemination per requirements (c) of this section, a fonExempto02c> ot tick
The date on Date Cannot be before 901(c)(2) - primary trade  |(c) Primary trade
Trade Date which the trade  |Required (yyyy-MM-N/A o " info. - date, time, to information. The Y <tradeDate> Y NA NA NA NA NA N
165 was executed. dd) Submission Time |second, of execution in reporting side shall
Unique Free form 901(g) - assigning (9) Assigning
Transaction ID transaction Required text N/A USI Format transaction ID transaction ID. A Y <transactionld> [N Required [Required |Required |Required |Required |N
166 Identifier X registered security-
Underlying Fixed [If the Option Type . Standard |Required if 907(a)(1) - policies and (a) General policies
Rate Payer is “Payer”, the gsngli:lsgally Data option type is  [N/A procedures of registered  |and procedures. With |Y ;\;l:;jsgy;:gﬁxed N NA NA NA NA NA N
167|(Buyer) Swaption Buyer. q Value not null. SBSDR - specific data respect to the receipt, v
Underlying Float |If the Option Type " Standard |Required if 907(a)(1) - policies and (a) General policies .
Rate Payer is “Payer”, the gondl_tlogally Data option type is  |N/A procedures of registered  |and procedures. With |Y ;ur;d:rlylngFloat N NA NA NA NA NA N
1168|(seller) Swaption Seller. equire Value not null. SBSDR - specific data respect to the receipt, aterayer
. In the case of - Date Required if 901(d)(5) - secondary (d) Secondary trade
ar;?uerrilt);/”égate swaptions, the g:;ﬂ:},‘sg ally (yyyy-MM-Contract Type [N/A trade info. - any additional |information. In addition |Y ;\gat\jtzriylngMalun Y NA NA NA NA NA N
169 maturity date of dd) = Swaption data elements in the SBS _|to the information
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SEC Field List

FOIA CONFIDENTIAL TREATMENT REQUESTED BY ICE TRADE VAULT, LLC

A B C D E F G H I J K L M N [0} P Q
. L Submit Publically [Cleared . L -
Field Name Description Subm_lssmn DR Cor_1d|t|_ona| Additional Validation Rule Title Rule Language ted XML Tag Dissiminat [Novation LSS REJesIen |UIe (CIIHTEET) LA UED
1 Requirement |Format |Validation " Message [Message |Message |n Message [Key
Field ed Message
A fixed payment 901(c)(3) - primary trade  |(c) Primary trade
:&f;'a”nll Payment | mount paid by | Optional Number [N/A N/A info. - terms of up-front  |information. The Y Z”mpé'uon'faymem Y NA NA NA NA NA N
170 the initial amount payments reporting side shall
The major - Standard |Required if 901(c)(3) - primary trade  |(c) Primary trade
Upfront Payment currency for the Condl_llonally Data Upfront N/A info. - terms of up-front information. The Y <upfrontPayment Y NA NA NA NA NA N
171|Currency , Required R Currency>
Upfront Payment Value Payment payments reporting side shall
Indicates the fee . Timestam |Required if 901(c)(3) - primary trade  |(c) Primary trade
<
gg{;onl Payment pay date of the ggnﬁlitrlggally p (yyyy- |Upfront N/A info. - terms of up-front information. The Y DL;;:ér:ntPayment N NA NA NA NA NA N
172 index negotiated d MM-dd__|Payment payments reporting side shall
Indicates the fee - Standard |Required if 907(a)(1) - policies and (a) General policies
Upfront Payment f N . <
Pg er ID Y payer of the index gsngli:lsgally Data Upfront N/A procedures of registered  |and procedures. With |Y P\;pferggfaymem N NA NA NA NA NA N
173/ negotiated fee q Value Payment SBSDR - specific data respect to the receipt, 4
Indicates the ID " Standard [Required if 907(a)(1) - policies and (a) General policies
ngre?j“l)g::sgl Source of the fee ggnﬁlitrlggally Data Upfront N/A procedures of registered  |and procedures. With |Y ;L;pferrclyg_trPa)ér:ent N NA NA NA NA NA N
1747 payer of the index| " 0 Value __|Payment SBSDR - specific data___|respect to the receipt, veridiyp
Verification A flag to indicate Applicable to 907(a)(1) - policies and (a) General policies <verificationStatu
Status if the trade has  [Optional Boolean |verification YorN procedures of registered  |and procedures. With |Y > N NA NA NA NA Required [N
175 been verified by messages SBSDR - specific data___|respect to the receipt,
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FOIA CONFIDENTIAL TREATMENT REQUESTED BY ICE TRADE VAULT, LLC

ESMA Field Name ESMA Definition
Maturity date of the In case of swaptions, maturity date of the
underlying underlying swap
. Information on the seniority in case of contract on
Seniority . . .
index or on a single name entity
Reference entity Identification of the underlying reference enity

The frequency of payment of the interest rate or

Fr n f ment
equency of payme coupon

The calculation basis |The calculation basis of the interest rate

The series number of the composition of the index

Series . .
if applicable
A new version of a series is issued if one of the
. constituents defaults and the index has to be re-
Version

weighted to account for the new number of total
constituents within the index

The factor to apply to the Notional (Field 20) to
adjust it to all the previous credit events in that
Index series.

The figure varies between 0 and 100.

Indication whether a derivative contract is
tranched.

The point at which losses in the pool will attach to
a particular tranche

The point beyond which losses do not affect the
particular tranche

Index factor

Tranche

Attachment point

Detachment point
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FOIA CONFIDENTIAL TREATMENT REQUESTED BY ICE TRADE VAULT, LLC

SEC Field

Underlying Maturity Date

Seniority

Reference Entity Name

Payment Frequency

Day Count Fraction

Index products only not appliable for SEC

Index products only not appliable for SEC

Index products only not appliable for SEC

Index products only not appliable for SEC

Index products only not appliable for SEC

Index products only not appliable for SEC
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