1. The mandatory nature of the fields is described for each combination of Action Type and, where relevant, Level (Trade/Position) in the following way:

- ‘M’ — mandatory: the field is strictly required and validations of format and content are applied.

- ‘C’ — conditionally mandatory: Conditionally mandatory: the field is required if the specific conditions set out in the validation rules are met. Format and content validations are applied
- ‘O’ — optional: the field shall be populated if applicable. Only format and content validations are applied when the field is populated.

- ‘-’ — not applicable: the field shall be left blank

2. Conditional validations (i.e. validations of the dependencies between the fields) as well as the format and content validations are described in the last column of each table.



Technical standards

VALU| VALU|
ETRM (Termination / Early | POSC (Position wmoo! ETRM (Termination | COLU (Collateral - Conditional vaidations
NEWT (New) MODI (Modification) EROR (Error) ey 5 | cow (cotimeralupdate) | coRR (comecton) | (valu|  NEWT(New) | SO eRoR (emor) | £ on) 5 CORR (Correction) i Condiiona alcator Comments
No Field Details to be reported Format Repo] 858 [ st | ML [Repo[ BB si | ML [Repo| 858 st | ML |Repol 858 | st [ Mt |Repo] 858 [ st |Repo] 858 | st | mL|Repol BsB| s | mu| st [Repo| Bse ] st [Repo| 858 st [Repo| 858 st |Repo| 858 st |Repo| BsB] st [Repo| BsB] st | st
This fiield shall be populated in a
Date and time of submission of the 150 8601 date in the format and Coordinated Universal
1 |Reporting timestamp |50 8 O e repostiony. Time (UTC) time format YYYY-MM. DDThhimmse? MM M M| M[M[M[M|M|M[M[M[M|M]M[M[M[M| M| M[M[M[M|M[M[M[M[M M M[M[M[M|M]M[M[M[MM]M[M[M[M] M| MMM e input format: YYYY-MM-
This field shall contain  valid LEI
Unique code idetifying the sniity included in the GLEIF database
which submits tre repor. Inihe maintained by the Central Operating
Report submitting ~ [case where subrission of the report 150 17442 Legal Entity [den tFier (LEI) 20 siohanumerical character cod. Unit. The status of the LEI shall be
I i e boon aaomth L dia e MW MM W] MMM M| MM MMM MM MM MMM MMM M| MMM M| MMM MMM M| MM MMM b ing transfer or
or to the other counterparty. & "Pending archival'.
unique code identiing that entity.
This field shall contain  valid LEI
included in the GLEIF database
3 |Reporting Unique code identifying the reporting| 15017442 Legal Entity 1dentTier (LE1} 20 phanumerical character code vowm o wmlwlw ol mlm ow wml ol ] e w ml wl m ml a ml m m] ml m] wl sl Ml ] m| | m| m] | m| w |maintained bythe Central Operating

Unit. The status of the LEI shall be
"Issued”, "Pending transfer” or
"Pending archival".
Indicates f the repariing e e e e
counterparty i afinancis or ner- F":"‘"j:‘:if‘(:‘;r::ny " = o M mm| |- -fofofofof-[m[m{m|ojo|o|-|-|-|-|-|-|-|-|-[o]o]o] - |oftheflowingvaies: For
financial character
Iffield 4 is populated with 'F", at least
Taxenomy for Financial Counterpartes: ‘COTI'- Credit instfuTion 3ithar zed |naceardance with Directive 2013/36/EU or one code pertaining to the classification
Reguaton (6] No 1024/2013 0 G oMy snunYWHGh wou' requieathorsason o regstatonin of the financial counterparties shall be
accordencewith thategativeact ‘Y- Wyestment th Directive e jded.
third third- mruyemywhnwoummm e pstration in that legislative act ‘INUN’ Iffield 4 is populated with "N", at least
i O Bec or i thid entitywhich nould one code pertaining to the classification
quireaitharsation or resitratn in sccordance WRRINSt legsiatve act 'AIFD' - AFF managed by AIFMz 2uthorized or of the non-financial counterparties shall
red in Sccorganc e with Directive 2011/61/EU 073 third third-country entiry which wouid require authorisztion or be provided
resitatonin aecordanicewilh that egslative ct ‘GRPY - ntituton for occupatonal retrement provision autharized or
financial countersarty, all napessary : Directive athird entity which would requir
codes included in the Tacanomy for |FSESHEan © sccordance with thet egaate st COFS - Cental countarparty sutherisad n sccord e eh Rsgustion
fnancial and spping | EUIW amighro-county ston . accordance with
o that counterpartyshail be fve 2t 'REIN - ertaking authorized in accard: ve 2008/138/C or athird third |
feporte. he reperng <ounMry enty which DUl v quire 3UTorisation o ragsaton n accordance wih matiegsiEe act CsDS' -cemal
5 ;ﬁz:ﬂ‘:i’””"'"“ i | ¥ auth o & with Reguiarion (£ | ke 209/20140r athid thirdcoumry entiywhich [t M M| M o o |o|lo - - -] -] - -] -] -[m[m|m|-|[-]|-|]-|o]o|lofo|-|m[m|[m|o|o|fo| -|-[-|-|-[-]-|-|-]o|lo|lo]f-
countoart, e seyeedeR) | wihtequos suthorcaton o reeieatonin sccord nce with thatetve o UEF e 1S . 5 mansgement
included in the Taxonomsy fof nan- | | _campany, autror a3 It 3ccorSance with Dectve 2009/6.5/EC of 3 third A COUnTry enteY WhIEh oS reniira
ncial and applying ration in tnat legisiatve act Taxonemy for Non-Financal Coumenpartis. The
to that counterparty shall be: Gategories beisw COMESPONGT0 the Man sectons of NACE cassification asesfined inReguaton (EC) N0 1853/2008 'A' -
reported. Where more than ang. Agriculture, forestry and fishing '8’ - Miningand quarrying 'e'- Manufacturing
activity is reported, the codes shall | ongitpning suppiy wm»a.wv,.e\w»
be populated in order of the reBtVE | yeicioroi ang ratas trade, cepa of moss iy
the, . tes' - iormation and communication 'K!- Fnanciaiand insuranceactivbes L - Rea ese
activties "N - Professiona, scientifc s t es 0" pubic
sdministraion and defence; compulsory spc'al securiy P - ducation Q- Muman heaith and s06 8 work acivtes ' -
Arts, enfertzinment #1d reeseation ' - Dtfer service actiibes T - Activibes of househoids as empiore:
podsm R s own use U~ Activifs of extratarritari
ergnzatonsandbodie:

4 [Netreortne
reporting counterparty

One or more coces that classify the
nature of the Reporting
Counterparty's business sctivities It
the reporting counterperiy i

activities.

IF il & & populated with 'UCIT or
AIFD" this field s hall be populsted and
|=hall centsin only one of the following
In the case wher= = r=porting Valies: ETFT, MVET, REIT oc®
counterparty is an Undertsking for [OTHR: 4 slphaetical charscters.
Collective Investment in Transferble
Securities (UCITS) o Afternstive
Investment Func (AIF), = code that
determines whetner it
Exchange-Trades Fund (ETF) ot & ETFT- ETF
6 Additional sector Money Market Fund (MIMF). In the MMFT - MMF
classification case where the reporting REIT - REIT
counterparty is an Altemative ‘OTHR' - Other
Investment Fund (AIF) or a non-
financial counterparty undertaking
financial and insurance activies or
real estate activities, a code that
determines whether it is a Real
Estate Investment Trust (REIT)

W hen populates, shall contain 5 valis
When the Reporting Counterparty IS0 3168 country code. 2 siphabetical
concludes an SFT through a branch characters.

7 [Brancnortne office, the LEI of the branch. Until |\ 17443 | egal Entity Identifier (LEI) 20 alphanumeric character code or ISO 3166-1 alpha-2 country code 2
h

reporting counterparty| {18 LEI for branches is endorsed by alphabetic characters
ESMA, the code of the country

where the branch is located shall be
reported.

W hen populated, shall contam & vald

When the Other Counterparly IS0 3188 country code, 2 siphabeical

concludes an SFT through a branch cheracters.

s Bram‘:h of :‘he other fﬂféﬁf{ﬁ&i "’s’:'ncd"o':;"by 1SO 17442 Legal Entity Identifier (LE) 20 a\pf;a:u:;n?nc :‘nam?er code or ISO 3166-1 alpha-2 country code 2
counterparty ESMA, the code of the country elphabetic characters

\where the branch is localed shall be

reported

W nen populated, shall contain anly one|

Identifies whether the reporting | of the following values : “TAKE™ or

counterparty is a collateral provider TAKE - Colateral taker "GIVE", "4 siphasatical characiers
Gve M| M

or a collateral taker in accordance 'GIVE' - Collateral provider

with the Article 4 of the [ITS]

9 |Counterparty side

[When populated, this fickd shall contain
2 valia LEI ncluded in he GLEIF
database maintsined by the Central

In the case where a financial Operating Unit. The status ofthe LE|
counterparty is responsible for < hall b= ssusd®, "Pending transker” or
reporting on behalf of the other “P=ndi

counterparty in accordance with Iffield 5 is populated with 'UCIT or
Article 4(3) of Regulation (EU) No 'AIFD, this field shall be populated with
2365/2015, the unique code an LEI different from the LEI of the
identifying that counterparty. In the reporting counterparty.

case where a management
company s responsible for reporting
on behalf of an Undertaking for
Colective Investment in Transferable]
Securities (UCITS) in accordance
with Article 4(3) of Regulation (EU)
No 2365/2015, the unique code
identifying that management
company. In the case where an
Atternative Investment Fund

Manager (AIFM) is responsible for
reporting on behalf of an Alternative
Investment Fund (AIF) in
accordance with Article 4(3) of
Regulation (EU) No 2365/2015, the
unique code identifying that AIFM.

10 |Entiy responsible for

1SO 17442 Legal Entity Identifier (LEI) 20 alphanumeric character
the report code.




ETRM (Termination / Ealy | POSC (Position ) ETRM (Termination | COLU (Collateral ) ~ Conditional validations
NEWT (New) MODI (Modification) EROR (Error) s o || e anEsm ] e TR || o) | o) | v Conditionavaldator
Field Details to be reported Format L Repo] 858 [ st [ ML [Repo[ BsB[ si st st
This field shall contain
- a valid LEI included i the GLEIF
Unique code identiying the entity atabase maintained by the Central
with which the reporting counterparty| N o & . 5 Operating Unit. The status of the LEI
Other counterparty ~ [concluded the SFT. In case of a 1S0 17442 Legal Bty Ienifier 'LE"‘DE‘D"E”:_"“"‘”‘ characler oode. Client codafue to 50 alpha7EEE | Mmoo owm| MM M |shall be "Issued", Lapsed', "Pending
private individual a client code shall ShESE R transfer” or "Pending archival".
be used in a consistent manner.
-up to 50 alphanumerical characters
When populated, shall contain a valid
The code of country where the R
registered office of the other e
gg:::gﬂ;’;xf °ther | counterparty is located or country of IS0 2188 1 slpha-2 bouniry code 2 slphabetic characiers O e A A 5 ';::r"“‘ry‘ lose";pa‘ﬂ::“m“"“:ﬁi: R
residence in case that the other A TR er et s
counterparty s a natural person oo of he other countoparty o6
|specited n the LEI rference data.
When populated, this field shall contain
If the beneficiary of the contract is - a valid LEI included in the GLEIF
not a counterparty to this contract, atabase maintained by the Central
the reporting counterparty has to Operating Unit. The status of the LEI
identity this beneficiary by a unique shall be "Issued, Lapsed!, "Pending
Beneficiary code or, in case of a private 150 17442 Legal Entty Identiier L£1) 20 sphanumerk: characte: c ol - wmm|wm - |transfer” or "Pending archivar".
individual, by a client code used in a or
consistent manner as assigned by -up to 50 alphanumerical characters
the legal entity used by the private
individual
When populated, this fied shall contain
Unique code identiying the third avalid LE included in the GLEIF
party to which the Reporting database maintained by the Central
Counterparty has outsourced the i e Operating Unit. The status of the LEI
Tri-party agent e g o ST 1S 17442 Lagsl Entity [dentifier (LE1) 20 slphanumetic character code. | -|- - ofo]o - |shal e ssuecr, “Lapsed: “Pending
(When no tri-party agent is used, this transfer” or *Pending archival".
information shall not be provided
When populated, this field shall contain
o e e e a valid LE! included in the GLEIF
counterparty w“huu'y‘ bemmms M 9 database maintained by the Central
Broker ccuntapacty o "«;i SFT Iaak For 1S 17442 Legai vty iencier (LE( 20 2iphanameri character code SN A o [Rol (R0 - |Gperating Uit dmizﬁ's‘gmézf‘;i
broker does not include the agent e ar e TR
lender.
1Ffield 2.5 s populated with 'rue’ this
ieid shall be populated
In the case where the trade is W hen populated, =hall contain = valid
Clearing memper | 2red, (e responsible cloaring. 150 17442 LegalEnity Wencer (LE) 20 aiphanumeric character code. el 5 = s @] @ i"“m}f‘.ﬁ;‘i&: gg;‘;f“
feld by a unique code Unil. The status of the LE] shall be
1ssued, "Lapsed”, "Pending ranster”
or *Fending archiver”
W/ hen pepulated. this fiskd shall contain,
The unique code of the - CSD = vaiid LE includec in e GLEIF
participant or indirect participant of satanase maintained by the Gantral
the reporting counterparty In the O erating Unit, The status of the LE]
5D partcipantor 032 Where both CSD paricipant < nll o2 “ssued”, ‘Lapsed, “Pending
and indirect participant are involved 1SO 17442 Legal Entity Identifier (LEI) 20 alphanumeric character code, |- -|-|o|ofo - |transfe or "Pending archivar’.
indirect participant
in the transaction, the indirect
participant shall be identiied in this
feld. This field is not applicable for
commoities.
W hen populsted., this fiskd shall cantain
= valid LE} includesin he GLEIF
[ The unique code of the agent lender | datacase maintsined by the Central
Agent lender involved in the securities lending 150 17442 Legal Entity dentifier (LEI) 20 alphanumeric character code. S R I B [ R ) - |Operating Un. The status oftne LEI

transaction

s hall be Tssued”. "Lapsed’, "Pending’
ranster or “Pending srchivar

Table
Loan and Collateral Data

Unique Transaction

 The unique reference assigned to

Upto52 h code in

W hen populsted, this fiski shall contsin
up to 53 siphsnumericsl cheractars.
[Only upper-case alphabetc charsclers
A2 and the digits 0-3, inclusivein
oth cases, are alkwed

nt [Ngt sllove to change the content of

dentifer (UTI) the SFT to identify the trade. the digits 0-9, inclusive in both cases, are allowed! s field once i & reported
[ The uniqueness of the Trade 1D shsll
be pres arved at counterparties level, i
e combination ot thefisks
G ounterparty 1D- 10 her
counte party-Trade ID 5 hell be wnigue.
ffiekd 2.5 & populated with rue this
fiic shall b= populsted
I the case of transactions resulting Pty A
from clearing, the prior UTI, .e. UTI e b i
of original bilateral transaction. The e
prior-UTI is not required to be Bt
Report tracking reported by counterparties thatare. ;155 haracter code i Soth cases, are slowed
number CCPs that dleared the SFT. the digts 0-9, inclusive in both cases, are allowed. B s
Where an SFT was executed on a g g
trading venue and cleared on the
same day, a number generated by
the trading venue and unique to that
execution
This field shall e populated in
Date on which the reportable event commen input format: YYYY-M-DO
pertaining to the SFT and captured  The date populsted n this field shal be:
by the report took place. In the case - prior or equal to the date part of the
of Action Types "Valuation update” reporting timestam
Event date “Collateral update", "Reuse update’, 180 8601 date in the format YYYY-MMDD CEF || || G || Co ||t e et M| greater than or equal to the date part
“Margin update®, the date for which of the execution timestamp.
the information contained in the -prior or equal to the value of the field
report is provid maturty date
- : When populated, shall contain only one
Specifies the ype of SFT ransaction| B e Enllg o oo o oo S of the following values: "SLEB" ,
Type of SFT as defined under Article 3(7)-2(10) e "!":u e e e Mm M m|mlo|lo|lo|le - |- -|-f-f-|-|m|m|m|[-|[-[-|]-]o]o]o|of-[m|[m|m|o|o|of-|-|-|-|-|-]-|-[-[c]|]o]| o] - |sBsc,REPC or"MGLD","4
of Reguistion (EU) No 2265/2015 e alphabetical character.
Indicates, whether oentral clesrin toe When populated, this fied shal contain
Cleared es tolgs s 9 b M M mf-lelo|lo|l- - -f-|-|-f[-]-]-[m[m|m|[-[-]-|-f[ojojof-|-|m[m|m|ofofof| -|-[-|-|-f[-]-]-[-]°]ofco]- |one of he values: rue o Tl
Iffield 2.5 s populated with 'rue' this
field shall be populated in a common
input format: YYYY-MM-
. DDThh:mm:ssZ
Clearing timestamp [ /® o4 date when desring fock 50, 5001 gt nthe fenmat and Cosrdinated Universel Time (UTE) imefarmat, ie Y¥y a0 Timmssz| € & ¢ - fololal - - | -|-|-|-|-|-|cfcfcf-f[-[-[-|ofojo|-|-Jc|c|c|ofofof-|-f-f-[-[-[-|-|-]|0]|0]|0]| - mevalueothisfeldshall be greater
place. than or equal to the value of the field
Iffield 2.5 is populated with "false”, this
field shall be left blank.




- Conditional validations
“Format and content

Field

Details to be reported

Format

&

In the case of s contract thst hss
been deared, the unique code for
the CCP that has clesred the
contract

1S 17242 Legal Entity Identifier {LET) 20 siphanumeric charadter code.

Iffield 2.5 is populated with true’ this
field shall be populated with a valid LEI
included in the GLEIF database
maintained by the Central Operating
Unit. The status of the LEI shall be
"Issued”, "Lapsed”, "Pending transfer”
or "Pending archival”.

Iffield 2.5 is populated with "false”, this

Trading venue

[The venu= of ex=cition shall be.
dentified by & unique code for this
venue.

Where a trsnssation was conciuded
OTC and the respedtive instrument
is admitted to trading but Fsded
OTC, MIC code” XOFF" shall be
used.

Where = transaction was concluded
OTC and the respective instrument
is not admitted to trading and trsded
OTC, MIC cede 30X shall be
used

IS0 10383 Market Identifier Code (MIC), 4 alhanumeric cheracters, Where s egmental MICs =xist for = treding

venue, the segmentsl MIC shall be used.

{SoETRa b AT

When populated, this field shall contain
a MIC code included in the list
maintained and updated by ISO and
published at:
http://www.is015022.0rg/MIC/homepag
eMIC.htm (column "MIC" in table "MICs
List by Country” of the respective Excel
file)

Master agreement
type

Reference to master agresment
under which the counterparties
conclused s documented SFT.

‘DERP'<Devtscher Rahmenvertrag T Wertpapier pensionsgeschifie
'ENBR'- China Band Repus Master Agreement,

KRRA'- Karea Anane a! Investment Asseciation [KOFIA) Standard kepurchase Agresment
CARA! - Investment Inustry Regulatory Graanization of Ganads [IIROC) Repurchase/Reverse Repurchase Transaction
Agreement
FREE - Conve e Refative ux ensions Liress,

CHRA'-Swsz Master Repurchaze Agresment
DEMA' - German Master Agreement
UPBR"- Japaness Master Agreem ent on the Transaction with Repurchase Agresment of the Bands
'ESRA' - Contrato Marco de compraventa y Reporto de valores ‘OSLA' - Overseas Securities Lending Agreement (OSLA)
*MEFI' - Master Equity and Fixed Interest Stock Lending Agreement (MEFISLA)

‘GESL'- Gilt Edged Stock Lending Agreement (GESLA)

KRSL' - Korean Securities Lending Agreement (KOSLA)

'DERD' - Deutscher Rahmenvertrag fir Wertpapierdarlehen 'AUSL' - Australian Masters Securities Lending Agreement
(AMSLA)

IPBL - Japanese Master Agreement on Lending Transaction of Bonds
IPSL' - Japanese Master Agreement on the Borrowing and Lending Transactions of Share Certificates
'BIAG'- bilateral agreement
“CSDA' - CSD bilateral agreement OF
‘OTHR! ifthe master agreement type s not included in the above list

When populated, shall contain only one|
of the following values: "MRAA"™
LA’ "GMSL", "ISDA

'KRS|
'DERD'. 'JPBL', JPSL', 'BIAG', 'CSDR'
or 'OTHR'. 4 alphabetical characters.

er master
agreement type

The name of the Master Agreement,
this field should only be filed in
where "OTHR" is reported in the
Master agreement type field

Up to 50 alphanumeric characters

If field 2.9 & populated with 'OTHR, this|
field 5 hall be populsted end shall
contsin up o 50 alphanumsric
charadiers

Master agreement
version

Reference (o the year of the master
agreement version used for the
reported trade, if applicable (e.g.
1992, 2002, etc.)

1SO 8601 date in the format YYYY

1f field 2.9 & populated, ths fisld shall
o2 popuiaied n = n
VY Y. Fis thwo digits shall be "5 ar

20
|Qthenvise. it shall be Ik bark.

Execution timestamp

Date and time when the SFT was
executed.

1SO 8601 date in the format and Coordinated Universal Time (UTC) time format, i.e. YYYY-MM-DDThh:mm:ssZ|

[When populated, this fiekd shall be
|populat=d in & camman input formet:
[y i

Value date (Start
date)

Date on which the counterparties
contractually agree the exchange of
cash, securities, or commodities
versus collateral for the opening leg
(spot leg) of the securities financing
transaction.

150 8601 date in the format YYYY-MMDD

a

W hen populsted, this fiskd shall be
| populated in = commaon input formert
[rrer-mneoo,

[ Value date shall be grester than o
[squal to the 2.12 Execution timestamp

Maturity date (End

date)

Date on which the counterparties
contractually agree the exchange of
cash, securities, or commodities
versus collateral for the closing leg
(forward leg) of the secured
financing transaction. This
information shall not be reported for
open term repos.

150 8601 date in the format YYYY-MMDD

[ When pepulsted, this fieid shall be
populat=d in s comman input formet
[vrrr-neos,

For repos and SL. fithe field 221 &8
populsted with ‘fala!, maturity dste

s rail be populst=d, Ctherwise it shall be
Ieft blank

Maturity date shall be grester than or
equs to the 2.13 Effective date

Termination date

Termination date in the case of a full
early termination of the reported
SFT.

150 8601 date in the format YYYY-MMOD

W hen populated, this fisk shall b=
ulsted in & comman input farmet

oD,

Termination date shall be greater than

o qual to the dste part of the field

2.12 Execution timestame.

If fiskls 2.14 and 2,15 are both

populat=d, the Termination date shall

be less then or equelto the 214

isturity date

Minimum notice
iod

perio

The minimum number of business
days that one of the counterparties
has to inform about the termination
of the transaction

Integer field up to 3 digits

W hen populated, this field shall contsin
an integer number greater than zero.
Up to3 digits

Earliest call-back date|

'The earliest date that the cash
lender has theright to call beck =
portion of the funds o toterminate
the vansaction

1S 8601 date

the farmat YYYY-MMDT

When populated, this field shall be

populated in a common input format:
-MM-DD.

Iffields 2.14 and 2.17 are both

populated, theTermination date shall be!

less than or equal to the 2.14 Maturity

date

General collaters|

indicator

Indication whethes the secured
financing ransaction i s wject to a
geners| collstersl arangement, In
the cas= of a securites lending
transaction, thefield refers tothe
securiies provides es & collsteral
and ot to the securiy on loen.

-GENE shall be populated for
gen=al collstersl. General collatersl

specifies = collateral arrangement for
3 transaction in which the collsteral

giver mey choose the securiyto

provide ss collsters] amongst &
relatively wide range of seuities
mesting predefined miteris

specific collsteral
“BENE' - genes| collsteral

When populated, shall contain only one!
of the following values: "SPEC" or
'GENE', 4 alphabetical characters.




vaL| vaL|
NEWT (New) MODI (Modifcation) EROR (Error) ETRM r":""“"l'm'ml";l")/ o rouns | cOLU (Collteralupdate) | CORR (Correction) | (vaa|  NEWT(New) | MO% | eno (eron mf:’m"m m“l"‘?'n'_‘;"“" CORR (Correction) s Conditions aidtions
Field Details to be reported Format Repo| B5B | SL | ML |Repo] BS8 | SL | ML [Repo] B8] SL | ML |Repo] BsB| SL | ML |Repo| BSB| SL |Repo| BSB| SL | ML [Repo] BSB| SL [ ML | St |Repo| BSB| SL |Repo| BSB| SL |Repo| BSB| SL |Repo| BSB| SL |Repo] BsB| SL |Repo] BSB] L | st
- SPEC"shall be populsted for
spacific collateral Speoific collstersl
<pecifies a collateral aangement for
= transaction in which the callstersl
taker requests = spedilicsemuriyy
commeity findividusl ISIH) to be
provided by the collateral provider
Thes fiekd speciies whether (he. When populated, this field shall contain
19 oy indicator transaction was settied using he true ® one of the values: true’ or faise'
Delivery-by-Value (DBV) false'
Indication whether the colltersl &
subject to s tile transfer collatersl
anangement. a securities financisl
collatersl smangement, or a
Method used o securbies: inancil with the SERRRT TTCA' fitle trans fer colleteral amangement When populated, shall contain only one!
20 | e o | SICA™ 32curties financis! collsiers! arrangement 0 | - | ofthe following values: "TTCA", 'SICA"
“SIUR- securiies finencial wih the right of use or'SIUR, 4 alphabetical characters.
W here more than cne method wes
used to provide colteral, the
primary colsteral arrangement
should be spesified in th fisld
Indication whether the ransaction &
open trmoor, L. has no ficed
21 |opentem ke ol g:‘;“r;;ﬂ:;t‘a?e trug o | - |When populated, this field shall contain|
false’ one of the values: rue’ or false’
‘true’ shall be populated for open
term transactions, and ‘faise for
fixed term
1f fisld 2.21 Open tarm s populsted
52 |Termination A code specifying whether the £GR - evergreen [t ek <. i ek < b pepulates
transaction is an evergreen or £oRN o [2nd shall contsin only ane of he
optionality extendable SFT. ETSB'- extendable ollowing valuss. “EGRN' or ETSS,
|Othenvise it shall be lek bian:
The case of margin lending. the aliibutes sted in fields 23-34 shall be repeated for each curency of the margin loan
I the case of repos, the annualized Sl A
interest rate on the principal amount 3
of the repurchase transaction in For ML st eist one rale (2.2 Fixed
accordance vith the day count Upto 11 haracters including up to 10 decima d tage where 100% ted st or 2.25 Flost
/p to 11 numeric characters including up to 10 decimals expressed as percentage where 100% is represen rate o ing rate) shail be
23 |Fixed rate conventions as *100". The decimal mark is not counted as a numeric character. If populated, it shal be represented with a | - [popusted
dot. [ hen populated. this fiskd shall contain
In the case of margin lending, the 5 10 e ol ot s
annualized interest rate on the loan i
Value that the borrower pays to the e et
lender. numerical charscter. IF popisiad, &
The code representing day count convention 2 e 2
‘A001" - IC30360ISDAOr30360AMericanBasicRule rotn b poeu it <t aRES
ISDAC populated,
ho0z'- 1030365 W hert pepulated. the field s hell contsin
vy B ade
‘AQ0S - Actual365Fixed T oo s
‘A00 - ActualActuallCMA
 calcul
26 [y count conventon |scroed meret o he e A00T" - 1C30EI6 0 EureBondBasimodelt - g
o o e vt 'AD08’ - ActualActualiSDA
'A009' - Actual365LorActuActubasisRule
‘AD10' - ActualActualAFB
‘A011" - IC30360ICMAOr30360basicrule
‘A012 - IC30E23600rEurobondbasismodel2
‘A013' - IC30E33600rEurobondbasismodel3
‘A014’ - Actual3BSNL
Or up to 35 alphanumeric characters ifthe day count convention is not included in the above list.
The code representing the floating rate index Forrepos: one of the fields 2,23 Foed
'EONA'- EONIA rate or 225 Floating rate. shall b
‘EONS' - EONIA SWAP populated.
‘EURI' - EURIBOR For ML: at least one rate (223 Fixed
'EUUS' - EURODOLLAR rate or 2.25 Floating rate) shall be
‘EUCH - EuroSwiss populated
‘GCFR' - GCF REPO [ hen populated. the field s hell contsin
'ISDA' - ISDAFIX the following values
LIBI - LIBID FONAL EONE', EURI
‘LIBO' - LIBOR 'EUCH, ‘GCFR" ISDA
“MAAA’ - Muni AAA [ FFAN, TIBO', 'STES,
An indication of the reference ‘PFAN - Plandbriefe BUBC!, CDOR, ‘CIBO 'MOSP,
“TIBO'- TIBOR HIBC 'FREC). TLBO, WIBO!
interest rate used which is reset at ) 0
25 |Fioating rate predetermined intervals by reference == SN RIS
alphabatic characters
o a market reference rate, i oA - AR e
applcable BUBO “up o 25 aphanumeric cnasacters
‘CIBO'- CIBOR
"MOSP’ - MOSPRIM
‘NIBO' - NIBOR
AP’ - SWAP
“FUSW’ - Future SWAP Or up to 25 alphanumeric characters if the reference rate is not included in the above
st
Time period des aibing reference period, wherety the fBllowing Iffield 2.25 Floating rate is populated,
trevistions pply. this feld shall be populated and shall
26 |Floating rate refer=noe| Time perind gescribing reference VEAR - Year | |contain only one of the following values:
period - ime peric | period of the fosling rate. NTH - honth "YEAR", "MNTH", WEEK" or “DAYS". 4
WEEK - Wesk alphabetic characters.
DAYS™ Dow Otherwise the field shall be left blank.
If field 2.25 Floating rate s populated,
27 |Floating rate referancal MutPler of the tme perios. Bl kil g | [this field shall be populated and shall
period - multiplier | 2=>0in8 refence period of the e contain up to 3 numerical characters.
Eengue S ke i Otherwise the field shall be left blan.
Floatina rate pavment | ; Time period describing reference period, wheseby the follawing sbbrevistions spply Iffield 2.25 Floating rate is populated,
28 |frequency - time Time period desaribing fequency of YEAR - Year - | - | thisfield shall be populated and shall
oo payments for the fiosting rate. SMNTH - Month contain only one of the following values:
29 |Floating rate pavment |Mullisher of the time periog Tnieger mulliplisr of the [ime period des cibing fiow ofien the counia parties exchange payments. Up 0 3 | [ field 2.25 Fioating rate is populated,
frequency - multipier |descibing frequency of peyments fr numeric cherscters this feld shall be populated and shall
Floatina rate reset | Time period desaibing how ofien the couni=parlies resst ihe foaling repa 1ate, whersby the folowing 1ffield 2.25 Floating rate s populated,
30 |[frequency - e T':”'::”’"’d dE“‘”‘E il Mty isticns SRRl "YEAR' - Year = | - | this field shall be populated and shall
ER s SR LINTH - ienth contain only one of the following values:
31 |Floating rate resel [ Mulinher o the fime period Tni=g= mulipli of the time period des cibing how ofien the counlerparlis et the foaling repo rete. Up 152 | [ ffield 2.25 Fioating rate is populated,
frequency - multipher | desaribing freauency of the fasting wmsric charasters this field shall be populated and shall
The number of bests painb labe Iffield 2.25 Floating rate is populated,
addes toor subliacied fiom the this feld shall be populated and shall
32 |spread flosting interest rate in order fo Up to & numeric characters. - | - |contain up to 5 numerical characters.
determine the interest rate ofthe. Otherwise the fieid shall be eft blank.
oan
When populated, this field shall contain
up to 18 numeric characters including
33 |Margin lending Amount of 8 margin loan in & given Up to 18 numesic characters including up to 5 decimals, The decimal mark & not counted a5 @ numeric up to 5 decimals. The decimal mark is.

currency amount

cussen

character. If populated, its hall be represented with a dot

not counted as a numeric character. If
populated, it shall be represented with a
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1ffield 2.3 s populated, this field shall
vargin fench be populated and shall contain ISO
34 argin lending G urrency of the mergin loan 1304217 Currency Code. 3 alphabetic chaadters 4217 Currency Code (official list only), 3
currency alphabetical characters.
Otherwise it shall be left blank
Fields 3536 shall be populaicd for each floating refe edjustment
When populated, this fied shal contain
This reparting atirib eciies the | Up to 11 i including up o 10 decinak expressed s percentage where 100% i repres enied :g s :‘1) L‘;’T“:";fscr}f\':‘;‘::"‘\";‘ﬂ?f‘s
35 |Adjusted rate rse s ceamined o themie =10 T decimal ma i nc e = & rumetc sharaie | omlied 2hal = e anis nih 2 e
St papulaied it shall be represented with |
TP populated, this field shall
This reporting strbute spaciies , A | be popluated. in a common input
36 |Rate date Pl by | 150 8601 date in the format YYYY-M-DD B o)
Otherwise it shall be left blank
When populated, this field shall contain
up to 18 numeric characters including
a7 |Principal amounton |Cash velue tobe seties s of e Up to 18 numeric characters inchuding up to 5 decimals. The decimsl mark & not counted ss = numesic. up to B decimals. The decimal mark &
value date value date of the iansaction character. If populated, its hall be reoresented with a dot NGt counted a5 & numeris charader. If
populsted, it shall be represented wih o
ot
W hen populsts, this fiskd shail contsin
up to 78 numeric charscters including
3 |Principal amount on [Cash valus 1o b sottcs e of the Up 0 48 numeric charasters mchading up to 5 dosimsk. The Ssimal merk f not countes 55 & umeric up to & decimals. The decimal mar is
maturity date maturity date of the transaction character. If populated, it shall be represented with a dot. not counted ss @ numeric character. ff
e e
[ b pentiics s el
39 incipal amount Currency of the principal amount 1SO 4217 Currency Code, 3 alphabetic characters IS0 4217 Cumency Code (official i t
currency only). 3 slohabetical charscters.
SEcU W hen populated, shall contain only one|
Indication of the type of asset SECU' - Securiies i
ot tne fllswing valss: *SECU*
40 |Type of asset subject of the SFT ‘COMM - Commodiies ikl £
'c cheraciers
1Gentier of the securiy subject of 1F fild 2,40 & populated win SECUY
the SFT. this fieid shall be populsted and shal
41 [Securty identifier 1SO 6166 ISIN 12 character alphanumeric code
Y [This field is not applicable for e centain 12 alghanumerical characters
commodities nd & check gt
CFI code of the security subject of 1f ks 2 40 & pepURtes witn SECU,
42 g:if"{lfa“"" ofa  the SFT. 1SO 10692 CFI, 6 characters alphabetical code this field shall be populated with CF

This field is not applicable for
odities

|Where a

ommodity was subject

[comm:
of the SFT it shall be classified in fek

4345

code composed of 6 charsctars and
complisntwith SO 10862 Standerd. At|

The Base product as specified in the

I figld 2,40 & populated with COMM,

this fiek shall be populated and shall

contsin anly one of the fllowing walues
ENVR", sl

METL
PaPR oL TR CEsT
OTHE " or "OTHR". 4 aiphabetical
characters.

IFfigkd 2.47 & populated with 'AGRI,
this feld shall contain only one of the:
following values: ‘GROS
'SOF T, PGTA, DOL, DIRY, FRST,
'SEAF, LSTK, ‘GRIN o 'OTHR". £

If fisid 2 44 & populated with ‘GRS
thiz fieia shail contain onty one of the.

When populsted, this field shall contsin
Up o 18 numeric chracters including
Up b 5 d=cimaks. The decimal mark &
not colnted = & numeric character If

populsted, it shal be represented with &

dot.

I fisld 2.40 & populated with COMM,
this fiekd shall be populst=d and shall
tain only one of the following values
'KILO', PIEC, TONS’, METR’, INGH,
'YARD', 'GBGA', 'GRAM, 'CMET
'SMET, 'FOOT, 'MILE’, 'SQIN', 'SQFO',
'SQMI, 'GBOU', 'USOU, 'GBPI', 'USPY',
'GBQA', 'USQA', 'USGA', 'MMET,
'KMET, 'SQYA', 'ACRE', 'ARES’,
'SMIL', 'SCMT’ "HECT, 'SQKT, MILT,
'CELI', LITR, 'PUND’, 'ALOW', 'ACCY,
'BARL', BCUF’, BDFT, 'BUSL’, CEER'

'TOCD'. 4 alphabetic characters

When populated, this field shall contain
1SO 4217 Currency Code (official list
only), 3 alphabetical characters.

When populated, this field shall contain

t0 18 numeric characters including
ABCEE R SEATp D I AL
characters including up to 10 decimals
The decimal mark is not counted as a
numeric character. If populated, it shall
be represented with a dot.

When populated, this field shall contain
1SO 4217 Currency Code (amma\ list
loniv. 3 alphabeical charact

Iffield 2.40 is populated with Comr
this field shall be left blank

When populated this field shall contain
only one of the following values: 'INVG,
'NIVG' or NOTR'. 4 alphabetic
characters

43 |Base product Only values in the Base product column of the classification of commodities derivatives table are allowed
classification of commodities table.
[The Sub - Product as specified In
the classification of commodities . '
a4 |sub-provuct the Only values in the 'Sub - product’ column of the classification of commodities derivatives table are allowed are
Field requires a Base product.
The Furiher sub product as speciied|
45 [Further sub - product "';I;": classification of commodities | 51, valyes in the ‘Further sub - product of the classification of commodities derivatives table are allowed
Field requires a Sub product
Quanity or nominal amount of the
security or commodity subject of the
SFT
I the case of bond a total nominal
4 |Quantityornominal - [amount should be reportec i thie. Up to 18 numeric characters including up to 5 decimals. The decimal mark is not counted as a numeric
lamount eld (number of bonds muliplied by character. If populated, it shall be represented with a dot.
the face value)
I the case of other securites or
odities, a quantiy shall be
specified in this field
KLO"- logram, PIEC - Plece, TONS- Ton, METR - Metrs, INCH - nch, YARD'. Yard, GBGH'~
GBGalon. GRAM - Gram, CMET - Cenimete ‘SWET - Squaelets, FOOT - Foo, WILE - Mie, SO -
Sauardinch, 'SOFO - SquareFoot,'SOMI - Squarehle, GBOU - GBOunce, USOU -
GBPint, 'USPI' - USPint, 'GBQA' - GBQua S uan, USGA - USalln, MMET -
KT - Klometre, SQYA'- Sauarevard, ACRE - Acre, ARES'-Ars, SMIL - SquereNilimete,
SquarsCentimetrz, HEGT - Hectars, 'SQKI - Squarekiometre, ‘MILI"- LilLire, GELI- Centiire, LITR - Lire|
FUND - Found, 'ALGW' - Allowanoss, ‘ACCY - AmountGCuniency, BARL - Baniek, 'BCUF -
Unit of mass tre in which the BilienCubicF sst, BDFT - BcsrdFest, ‘BUSL - Bushak,‘CEER - CartfisdEmiss lonsRedudtion, CLRT -
47 |Unitof measure |quertiy & expressed. Thes figd i ClimateRes erveTomes, ‘CBUE - Cubichleters'DAYS' - Days, DUET - DryMeticTons, 'ENVE -
ENV UWE - Yewne! ety
W HO - HWHC - KMOC - KNG -
. HWYC - spacity, MUDC - L MVHO -
SN iy, MWV - ST -
TONE - MeticTons, MIEA - hillonBamsls. METU
i o VA Tmyﬁunm‘ - USHundredweight B e
oD Tt e
I the case whers rominsl smount is
Currency of nominal | srovided. the currency of the -
48 [Sumene st G 150 4217 Gurency Code. 3 alphsbstic charadiers
in this field
n the cese of s scurities ana
commadities lending and bomowing,
the rics ofthe securty or
ecurity or commain-rmimedty ised ta ellete e |y 1o 15 numesic charscis's including up o 5 decmsls in case the price  expiessid unis. Up 1o numeric
EE e v i characters including Up 1o 10 desimals in case the price is Sxpressed 83 percentage or yisld The decimal mar
In the case of buysell e, the is not counted =5 & numeric characier, If populsisd, i shall be reprasented with = dot
price of the s scurity or commodity
used 1o calculste the frads smount
for the spot eg of the buysell back:
The currency in which the s ecurity o .. <
50 |Price currency i 150 4217 Girency Cade, 3 slphabsiic chaadiers
INVG - Invastment grade
Code that clssifies the credit ris of
51 |security quality e s Skl NIVG: - Non-inves tment grade
Secuily NOTR' = Hion seted
Matariy of the s ecurttr
Maturity of the
52 s;::&“ © Thi field s not spplicable for 150 8601 date in the format YYYY-MM-DD

Iffield 2.40 is populated with 'SECU"
this field shall be populated in a

common input format: YYYY-MM-DD.
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Field

Details to be reported

Format

&

Jurisdiction of the
issuer

[ Jurisdiction of the ssuer of the.
securty. In case of securities Bsued
by a ‘oreign subsidiery. the
jurisciction of the utimste: par=nt
company shall be reported o, if not
known. jursdiction f the subsidiary.

This ‘iekd = nct spelicsble for

1SC 31681 slpha-2 country code 2 sighabetic charsciers

LE! of the issuer

LE! of the ssuar of the security.

This field is not applicable for

1S 17442 Legal Entity Isentifier (LEI} 20 slphanumsric charadter code.

Security type

Code that classifies the type of the
security

GOVS' - Goverment securities
'SUNS' - Supra-nationals and agencies securities
'FIDE' - Debt securities (including covered bonds) issued by banks and other financial institutions
"NFID' - Corporate debt securities (including covered bonds) issued by non-financial institutions
"SEPR' - Securitized products (including CDO, CMBS, ABCP)
'MEQU' - Main index equities (including convertible bonds) 'OEQU! - Other equities (including convertible
bonds) ‘OTHR'- Other assets (including shares in mutual funds)

I field 2.40 & populated with 'SECU
this field shall be populsted and shall
[contain & vaiid 1SO 2168 country code,
2 aiphabtics! cherscters

[Cthenvise it shell be ket blank,

[ The country code provied in this fiskd
5 hall pertai to the courtry of the
registered cfice of the msusr as

s pecified in the LE| reference data.

If field 2 40 & populsted with 'SECL
ltnis fieks shall be popuistad snc snal

| contain = valid LE! included in the.
GLEIF dstsbas= msintsined by the

I fikd 2.40 i populsted with 'SECLF
this field shall be populated and shall
contain only ane of the Bllowing vsluss'
'GOVS', 'SUNS', FIDE' ‘NFIDY, SEPR',
‘MEQL, ‘DEQWF o OTHR- 4
sipnabetic cnaracters

Otherwise it shall be left blank .

Loan value

This reporting attribute specifies loan|
value, i.e. the quantity or nominal
|amount multiplied by the price

Up to 18 numeric characters including up to 5 decimals. The decimal mark is not counted as a numeric
character. If populated, it shall be represented with a ot

[ hen populsted, this fiskd shall contain
up to 12 numeric characters including.
up to £ decimals, The decimal mark &
ot counted as = numaric character. If
| populated. it shell be represented with o

Market value

Market value of the securities or
commodifies on loan or borrowed

Up to 18 numeric characters including up to 5 decimals. The decimal mark is not counted as a numeric
character. If populated, it shall be represented with a dot.

X

ot
[When populsted, the fiekd shall contain
Up e 18 numeric characters including
up 6 B decimsls, The decimal mark 5
not counted a5 2 numeric characte, If

populstad, it shall be represent=d with |
ot

Fixed rebate rate

Fixed interest rate (rate agreed to
be paid by the lender for the
reinvestment of the cash collateral
minus lending fee) paid by the
lender of the security or commodity
to the borrower (positive rebate rate)
or by the borrower to the lender
(negative rebate rate) on the balance]
of the provided cash collateral

Up to 11 numeric characters including up to 10 decimals expressed as percentage where 100% is represented
as *100". The negative symbol, if populated, shall not be counted as a numerical character.

Floating rebate rate

|An indication of the reference
interest rate used to calculate the
rebate rate (rate agreed to be paid
by the lender for the reinvestment of
the cash collateral minus lending
fee) paid by the lender of the
security or commodity to the
borrower (positive rebate rate) or by
the borrower to the lender fnegative
rebete rate) on the balsnce of the
provided cesh colleterl

‘The code representing the floating rate index
‘EONA’- EONIA

‘EONS' - EONIA SWAP
‘EURI - EURIBOR
‘EUUS' - EURODOLLAR
‘EUCH' - EuroSwiss.
‘GCFR' - GCF REPO

ISDA’ - ISDAFIX
'LIBI - LIBID
‘LIBO' - LIBOR

MAAA' - Muni AAA
‘PFAN' - Pfandbriefe
“TIBO' - TIBOR
STIBOR
‘BBSW' - BBSW.
JIBA' - JIBAR
‘BUBO' - BUBOR
CDOR' - CDOR
CIBO - CIBOR
MOSF - MOSFRIM
NIBG - NIBOR
FRED - FRIBOR
TLBO' - TELEOR.
WIBC - WIBOR
TREA'- Tremsury

SWAP - SWAP
FUSW - Future SW AP
O upto 25 siphanumeric characters if the reference rate is not included inthe sbove st

[©ne of the fielcs 2,58 Fixed rebate rate
or 2.59 Finating rebate rate must be
populated.

W hen papulstes, this fieks shall contsin
up to 11 numeric characters including
Up to 10 decimak . The decimal mark is
not eounted as s numeric character, If
populsted, it shall be represented with o
ot

The negative symbol, if populsted, shal
not be courted as s numerics!
choracter.

G of the fislcs 2 58 Ficed rebate rate
or 2.59 Flosting rebate rate must be

pulated.
W hen populated, the field s hall contain
-cnly ane of the following values:
"EONA. "EONS', ‘EURT, EWUS:
[EUGH. ‘GCFR'. 1SDA, 'LIBI. MAAA,

"TREA', 'SWAP" or FUSW'. 4
alphabetic characters.
or

-up to 25 alphanumeric characters

Floating rebate rai=
reference period -
time period

Time period desribing reference
pericd of the floting rebte rate.

Time period describing reference pericd, whersby the following sbbrevistions spely: YEAR' - Yesr WINTH -
Nonth WEEK - Wesk ‘DAYS' - Day

Floating rebate raie
reference period -
multiplier

Muttigher of the time period
describing reference period of the
flosting rebate rate.

Integer mutipher of the fime period describing reference period of the flosting rebate rate. Up to 3 numerie.

Iffield 2.59 Floating rebate rate is
populated, this field shall be populated
and shall contain only one of the
following values: "YEAR", "MNTH",
WEEK" or "DAYS". 4 alphabetic
characters.

Otherwise the field shall be left blank.

ffield 2.59 Floating rebate rate is
populated, this field shall be populated
and shall contain up to 3 numerical
characters.

Otherwise the field shall be left blank.

Floating rebate raie
payment

frequency - time

Time pericd describing Fequency of
payments for the floating rebate rete.

Time period desaibing how often the counterparties excheange payments, whereby the following abbreviations
Spply: YEAR' - Yesr MNTH - Month W EEK - VW esk 'DAYS - Dt

perio
Floaling rebate rate.
payment frequency -

multiplier

TMiuliglier of the time period
describing frequency af payments for
the fosting rebate rate

Integer muliplier of the time period deseribing how often the Baiintes parties axchange psyments. Up to 3
eric chasacters

I field 2.59 Floating rebate rate is
populated, this field shall be populated
and shall contain only one of the
following values: "YEAR", "MNTH",
WEEK" or "DAYS". 4 alphabetic

Iffield 2.59 Floating rebate rate is
populated, this field shall be populated

Floating rebate rst
reset frequency - time|

period

Time period desaibing frequency of
the flosting rebate rate resets

Time pariod des aribing how ofien the counierparties reset the ficating rebateraie, whereby the following

YEAR' - Year
MINTH - Month

WEEK - Wesk
‘DAYS - Da

Floating rebate rate

reset frequency -
multiplier

WMutiplier of the fime period
describing Fequency of the flcsting
bete rete resets

Integer mulfiplier of the res ot the flosting rebatersts. Up to

often
3 numesic characters.

Land shall contain up o 3 numerical

Iffield 2.59 Floating rebate rate is
populated, this field shall be populated
and shall contain only one of the
following values: "YEAR", "MNTH",
WEEK" or "DAYS". 4 alphabetic
characters.

Iffield 2.59 Floating rebate rate is
populated, this field shall be populated
and shall contain up to 3 numerical

Spread of the rebate.

rate

Spread for he floating rebate rate
exress=d in basis point

Up to § numeric characters

hacack
Iffield 2.59 Floating rebate rate is
populated, this field shall be populated
and shall contain up to 5 numerical
characters.

Othenwise the field shall be left blank.

Lending fee

berrower
or commodity peys to the lender.

Upto 1] including up o 10 decimals expressed ss percentsge whers 100% & repras ented
liren

arrangements

In the case of s eourities borowing
and lending, indicstion whether the.
borower has sxclus bve S60eSs t
bemow Fom the lender's secusities
parttio.

This field is not applicable to

tue
fabe'

When populated, this feld shal contain
up to 11 numeric characters including
up to 10 decimals. The decimal mark is
not counted as a numeric character. If
populated, it shall be represented vith a

Titteaza0s populated with SECU"
this field shall be populated.

When pepulated, this field shall contain
[one of the values: 'true’ or false’




ETRM (Termination / Early | POSC (Position eyl mop! ETRM (Termination |  COLU (Collateral VA - Conditional validations
NEWT (New) MODI (Modification) EROR (Error) i COLU (Collateral update) | CORR(Correction) | (valu|  NEWT (New) o EROR (Error) b - CORR (Correction) | (valu Conditions
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[ hen populsted. s fisd =hal contain
up to 18 numeric characters including
69 |Outstanding margin | Total amount of margin loans, in Up to 18 numeric characters including up to 5 decimals. The decimal mark is not counted as a numeric DR TR VR P O (N Y O (O A I 2 Y I R () [ I I N i up to 5 decimals, The decimal mark &
loan base currency character. If populated, it shall be represented with a dot not counted as & numeric character. If
[popuilei=d. it shl be represented with g
oot
Base cumencyof | g [When populated, this fisk shall contain
70 [outstanding margin 1SO 4217 Currency Code, 3 alphabetic characters e M- e - - e e e s e e - e ST | - | - (1804217 Curency Code (oFiciat st
loan margin loans i, 3 siohsbeical characters
[W hen populated, tns fisks zhall contain
up to 18 numeric characters including
71 |shortmarket value | Market value of short positon, in Up to 18 numeric characters including up to 5 decimals. The decimal mark is not counted as a numeric ot o el o e e o e e e | S || - [sptoSdecmas. The decimai maks
base currency. character. If populated, it shall be represented with a dot. not counted as & numeric character, If
[populsted, it shll be represnted with 3
dot
Collateral data
Indicates whether the securities
lending transaction is
uncolateralised
72 [Uncoliateraised st true’ Lo o e e e el e e o | L o] e - .| oot |When popuiated. thi fieldshell contein
flag This field shal not be used when the false one of the valuss: ‘true or BB
counterparties agree to colateralise
the trade but the specific allocation
of colateral is not yet known
ekl 272 & populaied with ‘e’ e
Indicates whether the collateral has
Colateralisation of net “true’ " ieid shall be populsted
73 |omosne been provided for a net exposure, i mfmfef-fofofof.frfffffofofofofof ol fofofof.| YSweFc ool |- - - - - w SWSSSRRONFGHES (U SRR et contan
rather than for a single transaction i el
If field 273 i populated wit ‘rue this
Where trades have been iekd shall be populsied in @ commen
collateralised on a net exposure input format: YYYY-VIk DD.
74 |Vaue dateofthe ';::::‘;ZZlf“f:;‘f;:::as'zmsn& 1S0 8601 date in the format YYYY-MMDD clefe|-Jofo|o|-|-|-|-[-|-1-[-[-1-1-|-1cleclc]|-|o|lo]o|l-|-[c ¢ c|o|o|lo| - -| - W=haicliean: i c| -
considering all transactions for which|
the collateral was provided
|Where specifc collateral was used. the atirbutes listed n fields 75-94 shal be repeated for each component of collateral.f appicable
¥ field 2.72 & populated with ‘ruel tnis
i shell be et blars.
[Ginerwie, ot leastone of the fiekds
75 e ot cotateral indication of the type of coateral SECU - Securiles clelelml Lol 0ol bl clclelelelclelmlolololal-lcatn<| U . VRGP | |clc o ol [REmdckeacmenme,
component component ‘COMM - Commodites 1cnlyforrenos and buy-sel backs) ‘CASH - Cash Fi
If populated, this fiski shal contin one:
ot the bilowing values *SECLY', COMM!
or CaSH: 4
[Where cash was used as a collateral It shall be described in filds 767
If field 2.75 & populeted with 'CASH,
ks field shall be populstes and shal
| Amount of funds provided as up to 18 numeric ch
76 [Sash coliateral colatera or borowng the securiies| P 1© 18 numeric charecters feluding up 1o 3 decimab The deamalmatels potcountedasanumenc | gl || < | | | o el el el el el el e]e]e]e]e] e - |ncinguptos decmas. the decimai
or commadies. pop presented with a dot mark is not counted as a numeric
character. If populated, it shall be
Iffield 2.75 is populated with 'CASH,
Cash colateral this field shall be populated and shall
7y Currency of the cash collateral 1SO 4217 Currency Code, 3 alphabetic characters clele| - -|-|--|-|-|-1-|--1-|-|clec|leclec|ec|c|-|olofo]o|-fc|ec|ec|-|-|-|-|-]-|-]-|-|c|c|c|ofo]ol - |continiso4217cCurencyCode
(official list only), 3 alphabetical
ers
Gentiication ofa | 10entier of the securty used as If field 2.75 is populated with 'SECU,
78 |security used as collateral. 1SO 6166 ISIN 12 character alphanumeric code clelclel-|-|-|-|-|-|--1-|-1-|-]c|lec|lcle|lc|lec|lc|olo|o|of-]c|lc|ec|-|-|-]-|-|-]-|-]-[c|c|c|o| ool - [thisfeldshal be populated and shall
collateral This field is not applicable for contain 12 alphanumerical characters
commodities and a check digit
Classification ofa | CFl code of the security used as Iffield 2.75 is populated with 'SECU,
79 |security used as coflatarat IS0 10892 GF, & charscters aiphabatical cade ¢ ¢ ol |- -|-|--1-]-1-1-1-|-lcle|lec|lec|lec|lc|lc|lo|lo|lo|of-|c|leclec|-|-|-f-|-]-|-]-]-clc|c|o|o|olf - [thisfeldshal be populated with CF1
colateral This fiekd s nol spplicable for code composed of 6 characters and
i compliant with ISO 10962 Standard. At
Where a commodity was Us=a 2= @ collateral it shall b2 cias 3ied in
Ffield 2.75 is populated with COMM,
this field shall be populated and shall
contain only one of the following values:
80  [Base product il i s Only values in the ‘Base product column of the class fication of commediies derivatives tablewesiowed. [ 6 6 G - [ | < | [ o] <[ [ -] -|-[-]|-|-|c|c|c|c|ec|c|-|o|lofo]|o|-fec|ec|c|f-|-|-f-|-|-|-]-|]-|¢c|c|c|o|o]of-
"OTHC" or "OTHR'. 4 alphabetical
| cheracters.
1ffield 2.80 is populated with AGRI,
Denb-ooditmmctedingel this field shall contain only one of the.
81 |sub-product desifkaton of cammadites table. | Only ek in e Sub=praduct coumn ofthe classifcston of commodiies dervtives table e slwssare | o ¢ o | SN | L[| o[ o] -] -] -ele|c|elc]|e|-|olofo]of-[e|elc|-|-f--[-|-|-{-|-|c|c|c|o|o| o] - /oemsumes cros:
3 'SOFT,POTA, ‘0L, DIRY, FRST,
Fiskd raquies = Base product 'SEAF’, LSTK', 'GRIN' or 'OTHR'. 4
The further sub- product as Iffield 2.81 is populated with ‘GROS',
82 |Further sub - procyct |sP=eied in the cless fication of Ot values in theFusther sub - productiSkine cess fication of commedities derivatives table sealowed. | © NGHRGHIEREEE | - | - | - | - [ -[ - -| -|-|clc|leclec|c|c|-|olojo|lof-|clec|ec|-f-|-|-|-|-[-|-]-|c|lc|fc|lolo]|o this field shall contain only one of the
commadiies table. following values: 'FWHT,
Fiekd reouves a Sub oroduct B 'SOYB'/CORN, 'RPSD, RICE' or
Quantity or nominal amountof the Iffield 2.75 is populated with 'SECU"or
securiy or cammodity ised = ‘COMM, this field shall be populated
collateral and shall contain up to 18 numeric
characters including up to 5 decimals.
n the cazp gl = toox] RS The decimal mark s not counted as a
ama el T Up 1018 numesic char scters inchuding up to 5 decimals. The decimsl madk s not counted 55 & numsric numeric character. If populated, it shall
el e gt IRt character, If populated, itshall be repres ented with @ dot be represented with a dot.
he face valus!
In the case of cther securities or
commediles, a quaniiy shall be
< pecifid in this fiekt
1ffield 2.75 is populated with COMM,
this field shall be populated and shall
contain only one of the following values:
KILO', PIEC', TONS', METR, INCH,
'YARD', 'GBGA', 'GRAM!, ‘CMET,
'SMET, 'FOOT, 'MILE', 'SQIN.
KILO' - Kilagram, ‘PIEC’= Piece, TONS' - Ton METR - Mere, INCH'- Inch, "YARD - Yard, GEGA -
GBGallon, 'SRAM - Gram, 'CMET - Centimstre, ‘SMET - Souarchietre, FOOT - Foot, MILE - Nk, ‘SQIN -
Squarelnch, "SQF O~ SquareFoo, ‘SO~ Sgusrehfile, ‘BBOU” - GBC unce, "USOLF - USOunce, ‘GBP
BRI, USP! - USPint, GBOA'- GEQuan, USQA'- USQuart, USGA - USGaln, MMET - Miimetre,
‘KMET - Kilometie: "SCYA - Square¥ard, 'ACRE - Ac's, 'ARES - Are, "SMIL' - Squsrehflimekr
SquareCentimelre, HECT - Heclare, 'SQKI - SquareKilomeire, MILI"- MilLite, TEL! - Centiltre.
PUND _Paung. ALOW - Albaaniss. ACCY - AmauniOFC unency. ARL- Bans, BCUF -
Urit of mess wre in which the BilianCubicF ==+, 'BDFT - BoardFest, ‘BUSL' - Bushels,'CEER - CerifiedEmiss ionsReduction, CLAT -
collstersl quantiy & expressed. This ClmaefessnsTomes, CEUE - Cubiohles, DAYS - Days, DUET - DryMemrms ENVE -
field is applicable to NV
HWHO - HWHC - "KMOC - HWMC - o
1Y - Kilow Capacity, MWDG - L MWHO - [MIBA, MBI, OZTR", UGWT ,
- i o, W MMCC - [1PNT, PWRD', DGEU, 'GGEL o
e - TONE - MaiTons, MIEA - MilnBanels, VETU 00D 2 slphabetic cnaracters
GreMRonE T, D2TR - Trayouneas, IO T - USHandredveight TPHT - IndexPoint. AR
DGEU GEEL-
TOCD' - TonsOMCarbonDixide,




ETRM (Termination / Early | POSC (Position eyl mop! ETRM (Termination |  COLU (Collateral VA - Conditional validations
NEWT (New) MODI (Modification) EROR (Error) s [ | oot | comcoretan | vl W) |y | SRt |FEUSETR S| com ot | Conditionavaldator
No Field Details to be reported Format Repo| B5B | SL | ML |Repo| BSB| SL | ML |Repo] B8] SL | ML | Repo] BsB| SL | ML |Repo| BS8 Repo| B5B | SL | ML |Repo] BSB| SL | ML | SL |Repo] BSB] SL |Repo] BSB[ SL |Repo] 85B[ SL |Repo] 85B] SL [Repo] B8] SL [Repo] BsB] SL | st
In the case where collateral nominal s s o
| COMM, tnis fieid snall be ieft blank:
g5 | Curency of collateral |amount s provided, the currency of 1SO 4217 Currency Code, 3 alphabetic characters o|loflofof-|-|-|-|-|-|-|-f[-[-|-]-]o|o]|o|ofoflo|lo|lo]o|o|o|-[o o of -|-|-df=f = - -|-]-]o|o|© e oo - |whenpopulte. thi ficd shallcontsin
nominal amount [ the nominal amount shal be D s aeney Gl o
populated in this field o e
1ffiekd 2.75 & populated wilh 'SECU ot
(COMM, inis field shall be populsted
86 |Price curency (Currency of the price of the collateral SO 4217 Currency Code, 3 alphabetic characters clelc|lef |- -|-|-f-|-1-1-|-f-|-]clec|lec|lc|c|lc|lc|lolo|o|lo|-|c cae| || -F-|- = =|-P-|c|ec|ec o ofo] - |sndshalcomiainIs04217 Curency
[component Cooe (cffical st oniy) 3 alphabeticel
charasiers.
It fekd 2 75 & popuisiad wih SECU or
'COMMY, tnis fiekd snall be populated
Price of unit of collateral component, 2nd shall g = Lo
i aood st e[ U to 18 numeric characters ncluding up to § decimals in case the price is expressed in unis. Up o 11 |charscters including up to 5 decimals
87  [Price per unit tareet acarng somuriion. vsed to | numeric characters including up to 10 decimals in case the price is expressed as percentage oryield The [ € | € | € f e | | - f - | | - f .| |- -|.f-jclecfeclc|cfeclclofolojof-je e el |-f.| |- - -|.f[.]clec|c o ool - |opbiinmishasiss
s e ety o commociy decimal mark is not counted as a numeric character. If populated, i shall be represented with a dot. lincluding up to 10 decimak The
cecimal mer & not countedas &
numeric charscier. If povulsxad. itshall
Fheld 2 75 & pwulaid with 'SECU o
‘O, this fiekd shal be populated
g |Collateral market :r‘;::‘:n?'e‘x;’;‘;::f;:‘C’!a‘m‘ Up to 18 numeric characters including up to 5 decimals. The decimal mark is not counted as a numeric clelelel ol ol -l ool ool -lelelclelelclcelolololol -lée e e .1 _|.[. _ il Ve | - g‘:{;ﬂx‘:;:g :’;‘i Linlbl
value character. If populated, it shall be represented with a dot.
currency. [ The decimal mask is nct counted =s =
numesic charecier. If populsted, it shall
be remresented wilh & dot
1f field 2 75 s populated with 'SECU,
For repos and buy-sell backs: hais shw:’wmm il
collateral haircut, a risk control e
measure apped o underyng. rekbirg s W deken e
collateral at ISIN level whereby the Gecimal merk i not counted as &
value of that underlying collateral is A oo A
calculated as the market value of the e
assets reduced by a certain
percentage.
For securities lending: collateral
haircut, a risk control measure
applied to underlying collateral Up to 11 numeric characters including up to 10 decimals expressed as percentage where 100% is represented
89 Haircut or margin | 2PPlied either at ISIN or portfolio- {2 +100" The decimal mark is not counted as a numeric character. If populated, it shall be representedwitha | ¢ [ ¢ | ¢ | ¢ | - | - | - | - | - | = | = | -| -| -| -|ec|c|c|c|c|c|c|c|o|lo|o|of-fc|lec|ec|-|-|-|-|-|-|-|-|-|]c|lc|lc|o|o|o] -
level whereby the value of that ot
underlying collateral s calculated as
the market value of the assets
reduced by a certain percentage
For margin lending: margin
requirement applied to the entire
collateral portfoio held in a client's
prime brokerage account
Only actual values. as oppesed to
estimated cr sefaut values are tobe
reparted for this attibute.
Iffield 2.75 is populated with 'CASH'or
‘COMM, this field shall be left blank
90 |colatoalqualy ~[Sodeshat ks st ek shine INVG'- Investment grade NIVG - Nor-uestmert grade NOTR'-Honsea NOAR - Notappicstie [ © o oo | - | - |- - .|| -f.|-|-folo|ofofo|oflofo|olofo|-|ofofo|-f-|-|-[-[-|-[-[-|o]ofo]o]ofo] - e e
'NIVG', 'NOTR'or 'NOAP'. 4 alphabetic
|characters
[Matusity of the = scuriy us=d =s Iffield 2.75 is populated with 'SECU,
g1 |Maturity of the collateral S0 5601 date in the farmat TYYY-MULDD ¢ ¢ ele|-|-L-1- - -|-{-|-]-1-]-fc|lclec|lec|lec|lc|c|lo|o|ofo|l-|c|c|ec|-|-|-|-|-f-|-]-1-|clc|c|o|ofolf- tifedshabepopulted ina
security This fiekt & not spplicsble for common input format: YYYY-MM-DD.
Iffield 2.75 is populated with 'SECU,
Juriziction of the Bsuer of the this feld shall be populated and shall
securtty used sz collstersl In case of contain a valid 1SO 3166 country code,
securiies iss ued by s freign 2 alphabetical characters.
Jurisdiction of the _|Subsgisn. the jurisdiction of the: Otherwise it shall be left blank
92 | ultimate parent comganys hell be: IS0 21651 slpha-2 couniry eode 2 slphabstic characiers c ¢ clel-f-f-f-n. -|-f[-|-]-f[-]-]Jcfc|c|efcfc|c|lofo|o|of-|c|cfc|-|-f-|-|-f[-]|-|-[-]c|cf[c|o]|o|o] - |mhecountycodeprdedinths field
reperied ar, i ot known, juris diction shal pertain to the country of the
of tre suts iiary: registered office of the issuer as
specified in the LE reference date.
[ This fiekd s not spplicsble for
com modties
LEI of the is sus of e seeurity used ffield 2.75 is populated with 'SECU,
93 |LEI of the issuer o ool Sl 1S 17442 Legal Entity Igentifier (LE1) 20 slphanumeric character sode. c ofllc | - .| -l- - -|-|-[-|-]-]-lclc|le|lc|leclc|leclolo|lo|lo|l-[clelc|-|-|-|-|-]-1-]-]-[c|lc|c|o]o|of - [hseldshalbepopulated and shall
This field i ol applicsble for contain a valid LE included in the
GLEIF database maintained by the
Iffield 2.75 is populated with 'SECU,
. this feld shall be populated and shall
S ?;i;i:::::‘;umi - contain only one of the following values:
o I Y oo e R e Y o e T
94 [Coliateral type NFID' - Corporate debt securities (including coveres bonds) issued by non-financiel institutions ¢ coele|-|-|-|- = ~]-|-|-|-[-]-|c|le|ec|ec|ec|ec|ec|ofojo|of-Jc|cfec|-|-f-|-|-|[-]|-]-|[-]c|c|c|o]ofo]-
Security used as collseral e e alphabetic chara
ecusiiied g o r R o Oiersiss i snll et blnk
MEQU - Main index equities (including comuertile bonds) "OEQU" - Other squities {inchuding convartible
bonds) ‘OTHR- Ofher sssels {including shares in mutusl funds)
ffield 2.75 is populated with 'SECU,
Indization whether the colliersl
Availabilty for s this field shall be populated
95 [Collateral reuse taker Dt resise e Securises: ek € G L6 e fleseen e e - [ pee fepee Gl eliofofoof - ClefCl - f - o= - == (GG C 000 oo iated, this fieid shall contain
provided e & cakaiein] one of the values: true’ or faise'
Fiold 96 shall be populated in the cass where collsisrel bask of wes used Te =xpliil collsieral sllocsion for SF Ts rsnsscled sgeinst 3 collsierl pocl should be repaied in helda 75
1 the collsieral bask = can be Iffield 2.72 is populated with ‘rue' this
idertifed wih sn ISIN, the ISIN of field shall be left blank
Collateral basket | the colteral besket Otherwise, at least one of the fields
96 |identifier [t th 150 6168 ISIN 12 charscter siphanumeric code, o NTAV c ¢ cf | -|-[=-]- = -|-1--1-f-]-lc|lec|le|lec|le|fec|-fojofo|-|-|clec|ec|-f-|-|-|-|-|-]-|-]cfc|ec|o]o| o] - |275Typeofcolateral component or
£ chlieral sk & Samat te 2.96 Collateral basket identier should
idertifec wih sn ISIN, this fisld £ populated.
shoukd be pop o SRR - When populated, this field shall contain
P Ifthe fild 2.5 Cleared is populated with
included in a portioic of ransactions [ e stalh e povt e
for which mergins are exchanged. e e
vt VI characters. Fuur special characters are.
this portfclo should be identiied by
a unigue code delermined by the
repartin = i code indluting four specisl characiers: .- _, Specisl characiers are nat allawsd st the| ;
97 |Portfolio code pating Beginning o ot o tr e o0, Na—spa'j; ones c c el - -|-0{-1- = “f-1-[-1-f-1-lclecle|-|-|-]-[o]lofof|-|-|c & c¢|-|-|-|-|- - -|[-|-]-|-|--0 ©[0]- :Enmmng artheend. Nospace
If the portolio of transactions ot
includes also derivative contracts
reportable under EMIR, the portfoiio
code should be the same as
reported under EMIR
[Whether the report contains: This field shall contain only one of the:
FT reported for the first time, in following values: 'HEW T, MODI,
which case it il be identified as \VALU' "COLL', ‘EROR, ‘CORR',
new: 'ETRM &’ POSC'. 4 aiphabatical
cheracters.
- a modification of a previously The frst report received for given U]
reported SFT in which case it will bel 2nd s of counterparties =hall anly
identified as ‘Modification’. This contain value "NEWT" o ‘POSC” i
Inclces n updtoro s s i e o R o
report that s showing a pos UT! and pai of
orcerto rolect now tades melucied action ypas MODI, WALLP: *COL L,
in that position; “ERGR’,“CORR" o “ETRM itshal bel
reced




Technical standards

Field

Details to be reported

Format

ML [Repo BsB

sL_|Repo] BsB

Action type

- a valuation of the security or
commodity subject to a securities or
| commodities lending transaction in
which case it will be identified as
"Valuation Update'

-a modification of the details of
collateral data, including its
valuation, in which case it will be
identified as "Collateral update”,

- a cancellation of a wrongly
submitted entire report in case the
SFT never came into existence or
was not subject to SFTR reporting
requirements but was reported to a
rade repository by mistake, in which
case, it will be identified as ‘error’;

- a previously submitted report
contains erroneous data fieds, in
which case the report correcting the
erroneous data fields of the previous
report shall be identified as.
‘correction’;

- a termination of an open term SFT
or an early termination of a fixed
term SFT, in which case it will be
identified as 'termination /early
termination’;

- aSFTthatis to be reported as a
new trade and also included in a
separate position report on the same|
day, in which case it will be identified
25 a "position component’.

NEWT - New
'MODI' - Modification

"ETRM - Termination / Early Termination
'POSC - Position component

Indication whether the reportis done
at trade or position level.

Position level report can be used
only as a supplement to trade level
reporting to report post-trade events
and only if the individual trades in
fungible products have been

replaced by the position.

TCTN - Transaction
'PSTN' - Position

Position |




NEWT

EROR

CORR

MARU (Margin

- Conditional validations

Noj Field Details to be reported Format (New) (Error) (Correction) update) Format and content Comments
Reporting et sl fsntsibssanetths mpomioihe ISO 8601 date in the format and Coordinated .This fileld shall be populated in a common
1. ) Universal Time (UTC) time format, i.e. YYYY-MM- M M M M input format: YYYY-MM-DDThh:MM:SSZ
timestamp trade repository.
DDThh:mm:ssZ
Date on which the reportable event pertaining to This field shall be populated in a common
the SFT and captured by the report took place. In input format: YYYY-MM-DD.
the case of Action Types "Valuation update", . The date populated in this field shall be prior
2 |Event date weltses] update”,y’?Reuse - E’)Marg'm ISO 8601 date in the format YYYY-MMDD M - M M or equal to the date part of the reporting
update”, the date for which the information timestamp
contained in the report is provided.
Unique code identifying the entity which submits This field shall contain a valid LEI included
_— the report. In the case where submission of the . \ in the GLEIF database maintained by the
3 Regort submitting reportphas been delegated to a third party or to the BRI Lel!gal Feity Q=T S0 M M M M Central Operating Unit. The status of the
entity other counterparty, a unique code identifying that alphgiiSier@Riactor LEl shall be "Issued", "Pending transfer" or
entity. "Pending archival".
This field shall contain a valid LEI included
Reporting . o _ ISO 17442 Legal Entity Identifier (LEI) 20 [nfin® CLAITeEEEED mEliEEEy (i
4 Unique code identifying the reporting counterparty f M M M M Central Operating Unit. The status of the
Counterparty alphanumeric character code. " - . "
LEI shall be "Issued", "Pending transfer" or
"Pending archival".
In the case where a financial counterparty is When populated, this field shall contain a
responsible for reporting on behalf of the other valid LEI included in the GLEIF database
counterparty in accordance with Article 4(3) of maintained by the Central Operating Unit.
Regulation (EU) No 2365/2015, the unique code The status of the LEI shall be "Issued",
identifying that counterparty. In the case where a "Pending transfer” or "Pending archival".
management company is responsible for reporting
on behalf of an Undertaking for Collective
Entity responsible  |Investment in Transferable Securities (UCITS) in ISO 17442 Legal Entity Identifier (LEI) 20
for the report accordance with Article 4(3) of Regulation (EU) No Jalphanumeric character code. L - Q a4
2365/2015, the unique code identifying that
management company. In the case where an
Alternative Investment Fund Manager (AIFM) is
responsible for reporting on behalf of an Alternative
Investment Fund (AIF) in accordance with Article
4(3) of Regulation (EU) No 2365/2015, the unique
code identifying that AIFM.
This field shall contain
- a valid LE| included in the GLEIF database
maintained by the Central Operating Unit.
Unique code identifying the entity with which the  |ISO 17442 Legal Entity Identifier (LEI) 20 ,The Siat,uf af th_e LE shal ?e HI,,SSUEd."’
6 |Other counterparty ) _ M M M M Lapsed', "Pending transfer" or "Pending
reporting counterparty concluded the SFT alphanumeric character code. archival”.
or
-up to 50 alphanumerical characters
This field shall contain 52 alphanumerical
characters. Four special characters are
The portfolio of transactions for which margins are allowed ", "%, """ ", _Spe_dal characters
exchanged should be identified by a unique code |52 alphanumeric character code including four Sl TRt C =t the BegiiRing ot e s
X determined by the reporting counterparty. If the |special characters: .- _. Special characters are not [ = slow
7 |Portfolio code = M M M M

portfolio of transactions includes also derivative
contracts reportable under EMIR, the portfolio code
should be the same as reported under EMIR.

allowed at the beginning and at the end of the code.
No space allowed.




. . NEWT EROR CORR MARU (Margin - Conditional validati
Noj Field Details to be reported Format ) (Marg onditional validations Comments
(New) (Error) (Correction) update) -Format and content
When populated, this field shall contain up
to 18 numeric characters including up to 5
decimals. The decimal mark is not counted
Value of the initial margin posted by the reportin i i
e LA c:fhefcounte: . \;hereg Up to 18 numeric characters includingup to 5 as a numeric character. If populated, it shall
Initial margin Lo p_ ,V | P y \ decimals. The decimal mark is not counted as a be represented with a dot.
8 initial margin is posted on a portfolio basis, this field ) ) (0] - [0} (0] Negative values are not allowed.
posted ) L 3 numeric character. If populated, it shall be
should include the overall value of initial margin -
. represented with a dot.
posted for the portfolio.
Currency of the If field 3.8 is populated, this field shall be
A . ; i s : . populated and shall contain ISO 4217
9 tial S th f th tial ted. ISO 4217 C Code, 3 alphabetic charact © = C © s
ini |ta dmargm pecify the currency of the initial margin poste urrency e, 3 alphabetic characters Currency Code (official list only), 3
poste alphabetical characters.
o ) ) ) When populated, this field shall contain up
e A (i 8t 6 e s oo e
Variation margin - Y P g i B ol decimals. The decimal mark is not counted as a decimals. T_he decimal mark is not coynted
10 counterparty. Where variation margin is posted on a K g (0] - o] (0] as a humeric character. If populated, it shall
posted 2 . o , numeric character. If populated, it shall be ) !
portfolio basis, this field should include the overall St be represented with a dot.
value of variation margin posted for the portfolio. B Negative values are not allowed.
Currency of the If field 3.10 is populated, this field shall be
. ¥ K ) B . X populated and shall contain 1SO 4217
11}variation margins  |Specify the currency of variation margin posted. ISO 4217 Currency Code, 3 alphabetic characters C - e (& Currency Code (@fficial st only), 3
posted alphabetical characters.
When populated, this field shall contain up
Value of the initial margin received by the reporting . ) . to 18 numeric characters including up to 5
Up to 18 numeric characters including up to 5 2 o .
Initial marein counterparty from the other counterparty. Where decimals. The decimal mark is not counted as a decimals. The decimal mark is not counted
12 received 8 initial margin is received on a portfolio basis, this numeric .character f ponulated. it shall be (0] - (o] o as a humeric character. If populated, it shall
field should include the overall value of initial renpresented with E; d:t P ! be TeP_re'-‘"entEd with a dot.
margin received for the portfolio. P . Negative values are not allowed.
Currency of the If field 3.12 is populated, this field shall be
opulated and shall contain ISO 4217
13]initial margin Specify the currency of the initial margin received. ]ISO 4217 Currency Code, 3 alphabetic characters © - & G E)uFr]rency Code (official list only), 3
received alphabetical characters.
When populated, this field shall contain up
Value of the variation margin received, including to 18 numeric characters including up to 5
cash settled, by the reporting counterparty from the|Up to 18 numeric characters including up to 5 decimals. The decimal mark is not counted
14 Variation margin other counterparty. Where variation marginis  Jdecimals. The decimal mark is not counted as a 0 _ o o as a numeric character. If populated, it shall
received received on a portfolio basis, this field should numeric character. If populated, it shall be be represented with a dot.
include the overall value of variation margin represented with a dot. Negative values are not allowed.
received for the portfolio.
Currency of the If field 3.14 is populated, this field shall be
. ] Specify the currency of the variation margin . populated and shall contain ISO 4217
15}variation margins ) 1SO 4217 Currency Code, 3 alphabetic characters © - C © .
wed received. Currency Code (official list only), 3
receive alphabetical characters.
Up to 18 numeric characters including up to 5 When populated, this field shall contain up
16 Excess collateral Value of collateral posted in excess of the required |decimals. The decimal mark is not counted as a G i & - to 18 numeric characters including up to 5
posted collateral. numeric character. If populated, it shall be decimals. The decimal mark is not counted
represented with a dot. as a numeric character. If populated, it shall
Currency of the If field 3.16 is populated, this field shall be
opulated and shall contain ISO 4217
17]excess collatzral Specify the currency of the excess collateral posted. |ISO 4217 Currency Code, 3 alphabetic characters C - C C pop

posted

Currency Code (official list only), 3
alphabetical characters.




NEWT

EROR

CORR

MARU (Margin

- Conditional validations

Noj i i Comments
Field Details to be reported Format (New) (Error) | (Correction) [  update) -Format and content
Up to 18 numeric characters including up to 5 When populated, this field shall contain up
18 Excess collateral Value of collateral received in excess of the required|decimals. The decimal mark is not counted as a 5 % 5 to 18 numeric characters including up to 5
received collateral numeric character. If populated, it shall be decimals. The decimal mark is not counted
represented with a dot. as a numeric character. If populated, it shall
If field 3.18 is populated, this field shall be
Currency of the Specify the currency of the excess collateral opulated and shall contain ISO 4217
19]excess collataral B 4 Y IS0 4217 Currency Code, 3 alphabetic characters C - C C pop VS
ved received. Currency Code (official list only), 3
receive alphabetical characters.
This field shall contain only one of the
Whether the report contains: - a new margin following values: 'NEWT', 'MARU', 'EROR!
balance, in which case it will be identified as ‘new’; - or 'CORR'. 4 alphabetical characters.
a modification of the details of the margins in which The first report received for given pair of
case it will be identified as 'Margin update'-a  |[NEWT' - New counterparties shall only contain value
X cancellation of a wrongly submitted entire report , |'MARU' - Margin update "NEWT" in this field. If the first report for a
20| Action type , ) . - ) P ' ) ] M M M M i ir of t rties is with acti
in which case, it will be identified as ‘error’; -a EROR' - Error given pair of counterparties is with action

previously submitted report contains erroneous
data fields, in which case the report correcting the
erroneous data fields of the previous report shall be
identified as ‘correction’;

'CORR' - Correction

types "MARU", "EROR"or "CORR" it shall
be rejected.

Only one report with the action type
"NEWT" for a given combination of
Counterparty ID- ID of the other




. . NEWT EROR CORR REUU (Reuse - Conditional validations
No Field Details to be reported Format (New) (Error) | (Correction) upd(ate) -Format and content CommEnts
1 |Reporting timestamp Date and time of submission of the report |ISO 8601 date in the format and UTC time o o M i This fiield shall be populated in a common input
to the trade repository. format, i.e. YYYY-MM-DDThh:mm:ssZ format: YYYY-MM-DDThh:MM:SSZ
Date on which the reportable event This field shall be populated in a common input
pertaining to the SFT and captured by the format: YYYY-MM-DD.
report took place. In the case of Action The date populated in this field shall be prior or
2 |Event date Types "Valuation update", "Collateral 1SO 8601 date in the format YYYY-MMDD M - M M equal to the date part of the reporting timestamp
update", “Reuse update”, “Margin
update”, the date for which the
information contained in the report is
Unique code identifying the entity which This field shall contain a valid LEl included in the
submits the report. In the case where GLEIF database maintained by the Central
3 [Report submitting antity submission ofthe_ report has been 1SO 17442 Le_!ga\ Entity Identifier (LEI) 20 M M M M Operating Unit..The status of the LEI s.hall be .
delegated to a third party or to the other |alphanumeric character code. "Issued", "Pending transfer" or "Pending archival".
counterparty, a unique code identifying
that entity.
This field shall contain a valid LEl included in the
4 |Reporting counterparty Unique code identifying the reporting 1SO 17442 nga\ Entity Identifier (LEI) 20 M M M M GLEIF d.atabas'e maintained by the Central
counterparty alphanumeric character code. Operating Unit. The status of the LEl shall be
"Issued", "Pending transfer" or "Pending archival".
In the case where a financial counterparty When populated, this field shall contain a valid LEI
is responsible for reporting on behalf of the included in the GLEIF database maintained by the
other counterparty in accordance with Central Operating Unit. The status of the LE| shall
Article 4(3) of Regulation (EU) No be "Issued", "Pending transfer" or "Pending
2365/2015, the unique code identifying archival".
that counterparty. In the case where a
management company is responsible for
reporting on behalf of an Undertaking for
Collective Investment in Transferable
5 Entity responsible for the Securities (UCITS) in accordance with I1SO 17442 Legal Entity Identifier (LEl) 20 M ) 0 E
report Article 4(3) of Regulation (EU) No alphanumeric character code.
2365/2015, the unique code identifying
that management company. In the case
where an Alternative Investment Fund
Manager (AIFM) is responsible for
reporting on behalf of an Alternative
Investment Fund (AIF) in accordance with
Article 4(3) of Regulation (EU) No
2365/2015, the unique code identifying the
AIFM.
6 [Type of collateral component Indication of the type of collateral SECU' - Securities M ) M o Whe_n populated, shall contain only one ofth_e
component 'CASH' - Cash following values: 'SECU or "CASH", " 4 alphabetical
Fields 7-9 should be repeatable for each security
If field 2.6 is populated with 'SECU' this field shall
7 |Collateral component Identifier of the security used as collateral. |ISO 6166 ISIN 12 character alphanumeric code © - C C be populated and shall contain 12 alphanumerical
characters and a check digit
i . . If field 2.6 is populated with 'SECU', one of the
_ Up Fo 18 numeric _characters_lncludmg upto5 BRI > 5 2ridl 2.9 shall be populatad.
3 Value of reused collateral Total value of the collateral reused when it |decimals. The decimal mark is not counted as C _ C c @Phen populated, it shall contain up to 18 numeric

can be defined at SFT transaction level.

a numeric character. If populated, it shall be
represented with a dot.

characters including up to 5 decimals. The decimal
mark is not counted as a numeric character. If

In tha race whan tho artial valiie Af rancad

If field 2.6 is populated with 'SECU', one of the




sources

referenced above, in base currency

a numeric character. If not possible, pro rata
amount.

decimal mark is not counted as a numeric
character. If populated, it shall be represented with

Whether the report contains: - a new reuse
balance, in which case it will be identified

. . NEWT EROR CORR REUU (Reuse - Conditional validations
No Field Details to be reported Format (New) (Error) | (Correction) upd(ate) -Format and content CommEnts
collateral is unknown or cannot be Up to 18 numeric characters including up to 5 lialés ZPa 2.0 S_ha” e popu.lated .
. X . . When populated, it shall contain up to 18 numeric
o | Estimated reuse of collateral cal.cul'at'ed, an. estm.1at'e value of reuse at demmals. The decimal mark is not ?ounted as C _ C C characters including up to 5 decimals. The decimal
individual financial instrument level a numeric character. If populated, it shall be X X
calculated in accordance with the reuse |represented with a dot. B (e 'counted as a numeric ch:.;!racter. Ui
measure established by FSE. populated, it shall be represented with a dot.
If field 2.6 is populated with 'CASH' this field shall
The average interest rate received on cash |Up to 11 numeric characters including up to be populated and shall contain up to 11 numeric
10 |Reinvestment Rate collateral reinvestment by the lender for 10 decimals expressed as percentage where © - C C characters including up to 10 decimals. The
reinvestment of cash collateral 100% is represented as “100”. decimal mark is not counted as a numeric
character. If populated, it shall be represented with
Fields 11-13 should be repeated for each investment which cash collateral has been re-invested in and each currency.
If field 2.6 is populated with 'CASH' this field shall
be populated and shall contain only one of the
. following values: '""MMFT', 'OCMP', 'SDPU' or
:MMFT“ - registered mone.y market fu‘nd . "CASH", " 4 alphabetical characters.
11 |Re-invested cash Determines the type of re-investment h W commir\g\ed gl REFI'- C - C C
the repo market 'SDPU" - direct purchase of
securities 'OTHR' - other
If field 2.6 is populated with 'CASH' this field shall
Up to 18 numeric characters including up to 5 be populated and shall contain up to 18 numeric
) Amount of the re-invested cash in a given |decimals. The decimal mark is not counted as characters including up to 5 decimals. The decimal
12 |Re-invested cash amount R ) C = C © X .
currency a numeric character. If populated, it shall be mark is not counted as a numeric character. If
represented with a dot. populated, it shall be represented with a dot.
‘ . S0 4217 Currency Code, 3 alphabetic If field 2.6 is populated with ‘FASH' this field shall
13 |Re-invested cash currency Currency of the re-invested cash - C - C C be populated and shall contain I1SO 4217 Currency
Caode (official list only), 3 alphabetical characters.
In the case of margin lending transactions, the counterparty should report fields 14-15. Information in these fields should be
provided at entity level.
When populated, shall contain only one of the
REPO' - repos or BSB following values: 'REPQ', 'SECL', 'FREE', 'CSHS',
'SECL' - cash collateral from securities lending BSHS', 'OBOR' or 'OTHR, " 4 alphabetical
Funding sources used to finance margin FREE'- free credits cha
14 |Funding sources loans. 'CSHS' - proceeds from customer short sales (0] - (o] (6]
'BSHS' - proceeds from broker short sales
'UBOR' - unsecured borrowing
'OTHR' - other
Up to 18 numeric characters including up to 5 When populated, this field shall contain up to 18
1s Market value of the funding Market value of funding sources decimals. The decimal mark is not counted as o ) o o numeric characters including up to 5 decimals. The

This field shall contain only one of the following
values: '"NEWT', 'REUU, 'EROR' or 'CORR'. 4
alphabetical characters.




Technical standards

. . NEWT EROR CORR REUU (Reuse - Conditional validations
No Field Details to be reported Format (New) (Error) | (Correction) update) -Format and content SOmmEnts
as ‘New’; - a modification of the details of The first report received for given reporting
the reuse in which case it will be identified counterparty shall only contain value "NEWT" in
as 'reuse update' - a cancellation ofa  [NEWT' - New this field. If the first report for a given reporting
. wrongly submitted entire report, in which |'REUU' - reuse update counterparty is with action types "REUU", "EROR"
16 |Action type o ; . , , , . M M M M v w; ;
case, it will be identified as ‘error’; - a EROR' - Error or "CORR" it shall be rejected.
previously submitted report contains  |'CORR' - Correction Only one report with the action type "NEWT" fora

erroneous data fields, in which case the
report correcting the erroneous data fields
of the previous report shall be identified as
‘Correction’;

given reporting counterparty shall be accepted.




