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SF45EOH
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L THB. §
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K55 156 5D 63 RUEE 156 55 64 TlX, ERAEMAIGIEEHEE (ERBEME
AERHEXFNEEMERARGIBEREEEZ S, UTRL.) RUEHBERNGIXES

(ERMAERIGIXEXEEHEMEEZV S, UTE L) (X, BEIIFHRBELEF (I
SIEHREBEMEANTEESN ERGIIFHRBAMEZ V5. UTRLC,) 123 L. W5I15FH
ZRELBTNEG OBV EREENTINS,

Ff=. K5 156 £ 65 TIE, MEIFEHRBEHEE. EMARKNGIBEERBEFERUE
MEMNEIEEFNCIRBZZTEREIERICOVT, FEBE4FE1EHTEDDSE
HICEY HEHEZEER. REL. RETHEGIBERENBREXRBCHRS LG TnE
BoEWERESNTIS,

RAA BS54 % BEIIFEHREBEHE. EREANGEEREFRUVE/MBAMIGIFE
BFICHL, FRFE4XE 1 HTEDSFTHOFMETTI IDOTH S,

(AI# 112D T

A1 THREFEDEZRVHER] TR FREIZE1ETEDIFROERZRDV
ERFEZTLTVS, THEGIGIEEHEFRUEMBEMMEIEZEEFL. B5IIFHRS
BEEAEAOBEICH->TEF, BEISHLCTHH 1 REFTEOEERUVHER OR
BEWREI DL,

[RI#E 212D T)

Alfk 2 TEIFEEIHENF UTD) ORBFZEDEZA] TIE. UTI (Unique transaction
identifier) DB EZENEZFERLTLD, EREANGFEXBESER UL R
WEIXEEE. FBIIHE>TEDEICH L THE 2 TEHIRSI#EMNF UTD OFE
ZNEZF] ONBREHRTH L,
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BETVNTATWMEIDS5, A K54 U DETH (FF64F 48 18) BIIZE
SINTTON-LDOTRITERRTRERERZLZ TLVEWE O (BEFERSD 220 TIE,
BITEICHREASFE 1 RICAEST SFHICEENELEIDEALB LT . EELES
BIZDOWT, XA RS VICRELF-ARICOVTUTOESY , B - 1Bt 4
Eo

OrEATBATICRE R (TR EF A DEEI1ER

FEfTRA S 180 BLIRICHGIEREREEFICH L, FzISHE SN HESAIC
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GE1) =R L. BEIBROBEEND . 1517 B ISR A EMEER UL ME R NG £E %5 L0 1 RER
WA A EENIC RO FEICHH BB R & 05 FRETRES R £ BBV LET .

GE2) BEFERZIIh 0 3 FHEEHR R CERIEROREISONT, BTN SORUEHFELOTEHY Etth,

QAT HIZ LA -5E
TR LUE. OORSIEROREATIICH A ZLDZ 5DV TIE, TDRDINE
FEROEH - RHIETFE,

QmEIAKIL LA (EMEMIMSIBFEHEENMIBERIBLEBZET.) AT
BETTERSIFHRORMATRITE URICLHI5E DERKL
EATRICHGIERICEEAE LD EAL LT, BITENGER L-REHR
(FM6FE4A3H) FTICWMSIIFHREBBHBFICRBHT S &,
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BEEHE —E
W QOMITO BB, B5ISHRIZMDFEED ABEZQMDERSISHLHICETHEE

]|

1268 B D 5T 48 K U FTH F ik it VICIBR B UEESLE (<RI o

Data Element Name T—REFR4 Source Data Element Name T—REFRA Source
1 |Effective date Eikul=] CDE 39 |Valuation amount CDE
2 |Expiration date WEE CDE 40 |Valuation currency CDE
3 |Early termination date =P o) =] CDE 41 |Valuation timestamp CDE
4 [Reporting timestamp WMESALRZT CDE 42 |Valuation method A E CDE
5 |Execution timestamp HITRALRET CDE 44 |Collateral portfolio indicator ERAR—FITAHIFT DR S CDE
45 |Initial margin posted by the reporting counterparty (pre-haircut) |[$R&EEADIMEILEENELANI- LIRS (NTHYMID | CDE
BEIDLEERVIGIEHROBEEICEHTIEIR 46 |Initial margin posted by the reporting counterparty (post—haircut) | EARDEG|I UEENELANZ LIS (NTHYRE) | CDE
Data Element Name T—REERL Source 47 |Currency of initial margin posted ELAN-SYENEDOHLEER CDE
6 |Entity responsible for reporting ERBESA ESMA 48 |Initial margin collected by the reporting counterparty (pre-haircut) |k EADIE | LB HFHNHRLI- BENEEHE (NFH YT | CDE
7 |Counterparty 1 (reporting counterparty) MBI HEE1GREER) CDE 49 |Initial margin collected by the reporting counterparty (post—haircut) |¥R&E EARDERG| BB EMNHRLI- BHEEE (AT HYRE) | CDE
8 |Counterparty 2 L EEE -9 CDE 50 |Currency of initial margin collected BORLI- SEINEDEER CDE
9 |Counterparty 2 identifier type W5 L4EH2HANF2M4T (LEINED) CDE 51 |Variation margin posted by the reporting counterparty (pre-haircut) |$R&FADEEI BEBZENELANT-EEEIE (NTH YR | CDE
10 [Direction 1(Buyer/Seller) WEIOARI(BX/FE) CDE 52 |Variation margin posted by the reporting counterparty (post-haircut) |$R%& EADEE|I BEENELANIZEEEINE (NTHYME) | CDE
11 |Direction 2 (Payer/Receiver) WEIDAR2(XIWA/ZERA) CDE 53 |Currency of variation margin posted ELANCEBNEDEE CDE
12 [Submitter identifier EIEE AT CFTC 54 [Variation margin collected by the reporting counterparty (pre-haircut) | R 5 E (AN ERS | BEHE AR L= ZE BB S (NTHYRAID | CDE
13 |New SDR identifier # LUL\SDRE; Bl F CFTC 55 |Variation margin collected by the reporting counterparty (post—haircut) | &5 F ADER S| ¥ BEEH MR L =L BEEHE (N7 HUbER) | CDE
14 |Original swap SDR identifier FTD ATy FSDRE A F CFTC 56 |Currency of variation margin collected HRLE-EBTNEDEE CDE
57 |Excess collateral posted by the reporting counterparty EZLANI-EBBER CDE
ERESREEAREEICLIMBOAE. RERVIREIOHEA T S2HE 58 |Currency of excess collateral posted ELAN-BBIERDER CDE
Data Element Name TFT—REFRE Source 59 |Excess collateral collected by the reporting counterparty #HeRLI-EBEER CDE
15 |Cleared BEHEH CDE 60 |Currency of excess collateral collected HORL-BBEROER CDE
16 |[Central counterparty BEME CDE 61 |Collateralisation category HRER S CDE
17 |Clearing member EHEsB CDE 62 |Initial margin collateral portfolio code LS ERAR—rT+)A3—F CFTC
18 |Platform identifier TSUNTH—LEHERF CDE 63 |Variation margin collateral portfolio code LSRR — I+ )Aa—K CFTC
19 |Confirmed AV IFA—aAv DHE CDE
20 |Final contractual settlement date HRZHRER CDE 5 {l&ICRE 3 AEI1E
21 [Settlement currency REBE CDE Data Element Name T—REFE Source
22 [Clearing account origin EEOET CFTC 64 [Price flit& CDE
23 |Original swap UTI FUTFILATYTUTI CFTC 65 |Price currency B E CDE
24 [Clearing receipt timestamp BEZEIALREIVT CFTC 66 |Price notation flitg & 5L CDE
25 |Unique transaction identifier (UTI) E A G AFUTH CFTC 67 |Price unit of measure DR TELL CDE
26 |Prior UTI (for one—to—one and one—to—many relations between transactions) |@Z&MDUTI(ERBIRIM 11 B LU 13t 2 DEFFR) CDE 68 |Price schedules — Unadjusted effective date of the price MR D a— - DABFDOFESE CDE
69 |Price schedules - Unadjusted end date of the price iR 7T a— L -fliEDREFTOLT B CDE
WEICE T2 ABOHEHE ERNLEROIILDEARZOMDOIILICET HFIE 70 |Price schedules ~ Price in effect between the unadjusted g R 7 O21— L -REROREN B ERBMORTHED | o
Data Element Name T—ARERRZ Source effective date and unadjusted end date inclusive FEl D A Zh7g it
27 |Day count convention B#ETEa A3y CDE 71 |Fixed rate EE£F| CDE
28 |Payment frequency period XIEEE CDE 72 |Spread ATk CDE
29 |Payment frequency period multiplier XILEE R CDE 73 |Spread currency AILyrRE CDE
30 |Fixing date Bl CFTC 74 |Spread notation RATLyRER CDE
31 |Floating rate reset frequency period ZEIEFI D)y EE E CFTC 75 |Strike price TS CDE
32 |Floating rate reset frequency period multiplier ZEHEF D)y NMEERRERK CFTC 76 |Strike price currency/currency pair TEEmEEE/ BERT CDE
33 |Other payment amount ZFODZILDEE CDE 77 |Strike price notation FTiEfME R CDE
34 |Other payment type FDMDZINEAT CDE 78 |Strike price schedules — Unadjusted effective date of the strike price |{TEE RS 21— - (THEMEEOARMOEH B CDE
35 |Other payment currency FOMDOZIVDEE CDE 79 |Strike price schedules — Unadjusted end date of the strike price [{TEfiER7 P 1—)L - fTEMEDRHBEROELTH CDE
36 |Other payment date ZOMDZILA CDE 80 Strike price schedules — Strike price in effect between the FTEMER T Da—)L - ARFOFEB LAEFORTH CDE
37 |Other payment payer ZTOMOIZILDZILA CDE unadjusted effective date and unadjusted end date inclusive. DD BN ATHEME
38 |Other payment receiver FOMDITILDZERA CDE 81 |Option premium amount *Ta v TLIT7LE CDE
82 |Option premium currency AT avILI7LBEE CDE
83 |Option premium payment date AT arILI7 LKA CDE
84 |First exercise date BHOTER CDE
85 |Exchange rate ABEL— CDE
86 |Exchange rate basis AHEL—IN—X CDE




BERR —&

WSS FRAEERTAICEHTSER WEIRORMDIELRICETHER
Data Element Name T—HERE Source Data Element Name T—REXRE Source
87 [Notional amount BETER CDE 129 [Contract type LHDiER ESMA
88 |Call amount a—L &% CDE 130 |Option style FTavREAL ESMA
89 [Put amount TubetE CDE 131 Option type FTavs47 ESMA
90 [Notional currency HETAEE CDE 132 [Package identifier CDE
91 [Call currency a—)LEE CDE 133 [Package transaction price I\ —D Bl CDE
92 [Put currency TubEE CDE 134 [Package transaction price currency Nur—CmE|IIEEE CDE
93 [Quantity unit of measure HEHN CDE 135 [Package transaction price notation A a2 ElLit 5 CDE
Notional amount schedule — notional amount in effect on - . . A am e — 136 |Package transaction spread I —UEBIRTLYR CDE
94 associated effective date BRTAAT D2—L-BRT SRNBICHNEBETE CDE 137 |Package transaction spread currency Ny —CBBIRTLYRNEE CDE
95 Not.ional amount schedule — unadjusted effective date of the BERARSSa— - BERAORENORNA CDE 138 |Package .tl’ﬁl"SﬁCtion spread notation ’5‘77_?HX§|~?7U‘7F§§E CDE
notional amount 139 |Package indicator A A CFTC
96 g;gg::l amount schedule — unadjusted end date of the notional MERARTS1—L-BETAOAETORT B CDE
97 | Total notional quantity BETROKE CDE X FILARUUPIE202454 1 BB ATOREFTHICFEENTUVAD, SEOERBAERE THELEABHREIC
gg |Notional quantity schedules - Unadjusted date on which the | BETLABBRAY Sa—)L-BIBT SBETASANEL | ope DNTIHRET B, FLAIEEELS, UPIFBIRI07ISR BT 5T ED . FIH43, 107ERBEL TS,
asst.)clated not.lonal quantity becom.es effective HEE-S:0[0) =] XEIE-AEECOVTEERHAEEEL TS RETTATERASS.,
99 Notllonal quantllty schedules — Unadjusted end date of the BERARERTS1— - BERADRAETORT B CDE
notional quantity
100|Notional quantity schedules ~ Notional quantity which becomes EEEZ&»&E&?")%—)L— N o CDE
effective on the associated unadjusted effective date EETLARAMODENBICEMELRIBETARE
BEICET2HR. FEXIERORZDMOEEIDBEICEHTSEER
Data Element Name T—HERE Source
101 [Action type Toavs47 CFTC
102 |Event type ARUNIALT CFTC
103 [Event identifier AR R F CFTC
104 |Event timestamp ARVNIALRELT CFTC
HEL-EMBEEZTOMORSIORRICEHTIEE
Data Element Name T—HERE Source
105 [Index factor AVTYIR-T798— CFTC
106 [Embedded option type 1BHAHFTar 84T CFTC
108 | Delivery type TYNRY—547 ESMA
109 |Asset Class TEINISR ESMA
110 |Underlying identification type REEDHMN2AT ESMA
111 |Underlying identification SBEE ESMA
112 |Indicator of the underlying index SREEER ESMA
113 |Name of the underlying index SRAERH ESMA
114 |Reference entity SRR ESMA
115 |Indicator of the floating rate EELF (SEBLF)IEE ESMA
116 |Name of the floating rate THEF (SEBLEF)EH ESMA
117 |Floating rate reference period — time period THEF (S F) 2ARS ESMA
118 |Floating rate reference period — multiplier ZTHEF (SEBLF) B #iE ESMA
119 [Derivative based on crypto—assets e EEICHIEINEN ESMA
120 |Maturity date of the underlying REEOHEE ESMA
121 |Seniority (CD) =7 ESMA
122|Series (CD) == ESMA
123 |Version (CD) N—=av ESMA
124|CDS index attachment point CDSAUTYYRT BYF A rRA b CDE
125|CDS index detachment point CDSAUTYIRTRYFAVMRAUE CDE
126 |Custom basket code HARBLINRyha—K CDE
127 |Identifier of the basket's constituents IRy b DB R ERA D BRI F CDE
128 |Basket constituent identifier source NRyMERGERIFY—R CDE




RDRA

Data Element Name Legl,Leg2 T—REXRL T—REXRDEE HAE = Source
#
Legl Leg2Z N E N TH — . - o = HAE U ZEIH
FAERAORBRE SALEGHACE | T SEREOAAHRE | TAEROEROBABRE | &7 SERONRE | o Ol fORERR BAOHMLLOLNTS Rk wA
MLegl Leg2 | &EREL - T &5
HEEORS
FEE B BESH B
A . ok ok 2015-07-06
YYYY-MM-DD Bt YYYY=4#1 D EMM=2470) ADD=2#7D H (2015467 B 6 B &)
YYYY. MM, DDIZ EEZDEEY,
MM .. hh=247 00 B B (00~ 23)(am/pmI£ T &T). mm=247 D) 5300~ 59)., ss=247 D00~ 59) 2014-11-05T13:15:302
YYYY-MM-DDThhimm:ssZ ALl TEEESh. BHEROMIEERLET . ZEEESA. BAANRRBMTEUTCHEY (2L BIRT#IF155
RECRENLIEERT ., (758 1 SR ES))
1352.67
N 5 . [ . o ey e [ — 12345678901234567890.12345
e N B s a2 Eg_iilﬂ%én’cuiﬁ/ub\/l\ﬁ,ﬁ“u'FSK—T-i’C’&ﬁt253{-7—&‘(0)&—7—&%“@3%‘&\ 12845078901234567690.1234¢
umies, XFETCOHT 10D ®ISSHIEB 2 DRIENH BB E L. MEETINYILE—/\—T A ILHMEYY £F 32345678901234567390-12345
*
° - 20000.25
- 0.257
" 1234567890
BRISXFOHRT. g = o
Num(18,0) NS T AR L, | RS RERSATOENA, RRIBXFORFI<HIRIN L, ;(2)345
USD
Char(3) IXFDEHF RSN FORFFTCEESND, X1X
999
o e ESFERSATOLENAS, BABXTOERTICHBEND, BHXTEEA TSR, ff |25820EHI268EFdsagtTRCF543
Varchar(25) BRBXFOREF FCE 588 3. F—ABERDI4— v CRRMI-RREN 5, aasaazaasa
Boolean T— TR ZER-EHERTE-OHISERISNDT—2EB I TRUE, FALSEJIZRET 5, gll*:e

X SourceffIZHITHEFAITLLTDESY,
CDE: ROC Harmonisation of critical OTC derivatives data elements (other than UTI and UPI)Revised CDE Technical Guidance — version 2
CFTC:CFTC Technical Specification Parts 43 and 45 swap data reporting and public dissemination requirements September 30, 2021 Version 3.0
ESMA:Final Report Technical standards on reporting, data quality, data access and registration of Trade Repositories under EMIR REFIT 17 December 2020

XK AXHIFERALEROAEIUTOESY,
ERTEREI05S EMAREBIZROARIINCRMNIEMTREMEES PG RVEEZEET S (TR +=FEMTETETLS)




Data Element

Name Legl,Leg2 T—AEFREA T—AEZXRDER HAE "% Source "
AV T7A—2av IZREALELVGEA | Execution
date({IEB)Z#HE, "
Effective date el AV TFA—LAVICERBINTVS, FETUNT(ITREIICRIEBOREMORME. YYYY-MM-DD(UTC) BLCIE, Trade DateZ i CDE 2.1
ZOEFE,. FEMBBONBEELOERIZLSS
EEHB,
. . =) e _ 2 = =m IR fRFILT-F& . Early termination date#fll|ZH R fEHY
Expiration date pp -Gl ;%gé ;igé;;’%%im“é‘ BT NTAT BB SRIRBORN N LT ST YYYY-MM-DD(UTC) BZEASL, BHOLWMHEFACTEDELHAAIE | CDE 22
NI o IR AR TR 0 5| E#i =Expiration datef@IZ5EH T 5,
; ; = = — = g a1 Sgm g, AT av TN EFEN S (Swaption
R iy ° EAT A TS 3V ROV THEFIITET 55
-ﬁ’?&ri';éq:mm ° ﬁf)\&é BRTELESSICZONAREREA
Early termination Ry A 5l= ;gﬁéﬁﬁi%ﬁ;@/ﬁﬂ;?v<¢;§ﬁ$%ﬁ YYYY-MM-DD(UTC) ’ ‘ CDE 23
'7]'7‘;3’/:;{_{§ R (RyT42 7 ) EE| (offsetting (netting)
-:I‘/j[/'y;ra‘/ transaction, BXZIZME TS &ITLY, B5l(Txt
i 2 et 7 s G4 TBURIETSYNCT M) X, BRERLHNES
ERORHIMESI TNEA—TTNAT YT THERRRIER HI5F A, SRBEI S TR S as ARRER
HORYIEHREFRELT D,
SRTLANERE., T—2ERER. VAT LEER
BIZDOWTCHEHRELT 5,
Fiz VAT LOHFNFICKYREHE (BF) EFTOIRE
Reporting W|EFIA LRI | REIEHREB/BEE~DREDRLE A, YYYY-MM-DDThhmm:ssZ (AR ATREDIH (. BRI TZEI001ETHIEIZD| o 94
timestamp 7 REBSRIG, (uTc) WTHERBELT S, ’
R LRIC AR EHIBTESHE(ZIK. Trade DateZ
TREBETHILET, (BADGERICIFRBIETT)
DRTLANEME. TAEREERM. AT LEER
BIZDVWTHHBEET S,
= VAT LDHHEFIZKYER (%) ETOIRE
Execution BATHA LREY | BAEEIARITESN - BB, YYYY-MM-DDThhimmissZ (AR ATREDIBEIS (&, BRILITZEI001ETHIEIZD| o 95
timestamp 7 BEIOFERFLOUTINERIND, COT—FEB L. UTIOFRHAMEEL TEDL LR, (UTC) WTHERBELET D, ’

EHLRICAREHIBTESIH S, Trade Date®
TRETDHILER, (BAHGRICIIREBETT)




Data Element
Name

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

Entity responsible
for reporting

EEBETHLIEMEEEDHEINTF.

LEIO—F
Char(20)

& HE (L. Entity responsible for reporting & 1812
I'Submitter identifier | CH3E o

5

['7—7;1 JHEISEENT7URLUNDIEE BED
r—2x

+[Entity responsible for reporting ] =R & H 75 & TH
VERS| B EE DS ELE

+[Counterparty 1 (reporting counterparty) | =& £
+T'Submitter identifier | =& £
(7r—R2]BEISEENT7UFDIGE

+[Entity responsible for reporting ] =15 5T #R1TLEI
«[Counterparty 1 (reporting counterparty) | =77 F
LEI

T Submitter identifier | =15 £ R fTLEI
[7—RIJBEBENREZEDIHE HBEHIEFR
THFICREFIKBELTLDIEE)

+[Entity responsible for reporting ] =R & HE75E TH
VERS| B EE DO SR ELE

+[Counterparty 1 (reporting counterparty) | =& _E
T'Submitter identifier | =X BZNH—EXTO/NA
A LEI

ESMA

Counterparty 1
(reporting
counterparty)

HEIHEEGR
HEK)

BEICBVTRERBEZETHEBETUNTAIMI ORI LEEDHIF,
MYFEENIMEIEHRELZTNITELRVEETIE, M3 LEF1OHHNFA, BICHEEHK

=55 4EEDHMNFLLD,

T7oR IRy —NI7URIZR > THITLETUNTAIWMEI 270y —2av 5154,
T7oR YRRy —TIRELT7URAMEI HEHLLTHESN S,

LEIO—F
Char(20)

T7URIET7URDLEER
H

Ho

CDE

2.6

Counterparty 2

MmEI4EE2

EETYNTATRMEIDE_DEEI 4EEDOHRF. \
T7UR RSy —NI7URIZR DS THITLETUNT(TWMBEIE 705 —av T 5154,
T7oR YRRy —TCTIRELT7URAIMEI HEHLLTHESN S,

LEIO—F
Char(20)

Varchar(72)
MERE| HEE2HEANF R4S
& false” &125,

T7URIET7URDLEER
H

Ho

LEE RS TERWNERICIE, RLEIZ R

[£RMEEADIHE]

{RLEI= H5|H4EHLEI+HEFEBICO—F
[(FFZEAN-BEANEDHE]

{RLEI= H5|HEHLEH—EDEHT (SRHE
NOEBREESS)

LEEHTEDO. RLEIZ, FEO—EDEHKFT
HELENHD,

T7URLEINFEIBTETLEWNGE X, S5E8R1T
77U FORLEIGEFERITLEI+ —BDEHF) %
Wl ESRgEICHET 5,

ST EREI5SIHESN TS EERE LR
BlELI-GEICITFERBEOLEIER A,

CDE

2.7




Data Element

Name Legl Leg2 T—HEFRA T—REZXRDEE HAEE &% Source "
9 [ BFAAT(LEl BB LBE2EHANT S-OICLEZFERLENEIDR S, il Ayt c a2 7| CDE 28
identifier type MEH) LEEREE True I[T:I%A—;‘%?R—C;%ELEM\ HFAIh. TDHEICIE
LEIZLSL False alse o
Counterparty 1MWE X MFEEMNETRTIEE,
COT—REENERSNIATEEEDHIBERBBFID) R (FFZL., BEMTIEELD) X ULTO
EBY,
CREDOTAT—FEHURVTAT—FEUZHNEABILT—FRUNEAEE /O TYND Char(4)
Direction 1 BEIDAR T T T —RREERC )
10 (Buyer/Seller) (Bx/=%) CRTYTLav  FevT JAFEED . KEOF T AL ZHRUVA T a EMEYK - BYER = buver CDE 2131
v RETE SOLOYRFIF IR RD YT (TATFIL AV DRYFEEVF) "SLLR = ool
- INYT U X (variance) R v RS T 41T« (volatility) R 7w, 31JL—a> (correlation) X - sefler
797
CERRERUVRTL YRRk (spreadbets)
ZOT—4REEE. T—2EETIEIOAR21DOMREELIEROBREICITBERSNZL,
Counterparty 1H%, BRI ICRESN =& LT D XILENZRMAIERTIEZ,
ZOT—AEENERATEZEBBFIOYRL (L BENTIIEL X UTOEEY, Char(4)
Direction 2 WM3IOAAE2 |- KREDRTYTRUEMRZH(ERRTVT FLOYh b= )E—2 Ry T THAT 4+
1 (F','“ Rocei y Legl Leg2 (KHIA/BE (RTYTOILOUb-TIANRTYT  INYTFUR RFTA)T4,2IL—23aV AT YTER  [MAKE = payer (for each Leg) CDE | 2132
ayer/Receiver A) {)1E) TAKE = receiver (for each
SNEABERTVT I+T—R. JOTVNST )L T+T—F Leg)
COT—42BEE. T—2EETHEIOAA 1 IOXMRELIEROEBICITBRSNLL,
eI EREESEE T 4R ETHIOTAT1DHEBIF. 6T Entity responsible for reporting &£ 88,
Submitter o e REHBANFE. E=BOY—ERTANAA—2FALTT—4E WG FREEMBEIXE |LED—F . = N
12 i dentifier BEEBIT |G 2Bazha, LN kDN N~ T RERTYTEITT7S )74 (SEF) ERLISE B, |Char(20) e Lcraga | 0| 2
EELEZEOY—ERTONA A —2FRALIEE. E=HOY—ERTONA T —D#EAF ﬁgi?j’ﬁ‘yF77}-—A%fﬁ itk =
ERETHIL, e He
13 |New SDR FHLLSDREHA |EEINBESNIFHLOIRSIEREB/BEENHLBA O LZMEIBFREFHEZOHA  (LEIO—F S mNEA LA CREA L, GETG 105
identifier ¥ o Char(20)
Original swap FTDAITYT — N N _ — s LEIO—F . 5 N
14 |SDR ientifior SDR&A T TDRTYTHRESNI-IEIIERSEHESOHEAF. Char (20) BEREX T SRBENERE, CFTC 9




Data Element

Name Leglleg2 | T—HER%A T—HERDESR HAIE "5 Source "
DRATLE THOHBIANHELMEESHEIZIE. INIE
LTHRETHILEHR,
NXZIDGE (CLRBEINRE. YesDIHEILFH
HWEMNRE, 7-1ZL. ERTERE1055ICRESN
CYEIEDWR—ERUHUT | TS EERELIEIZLIGEICIE. FEREITE
DEBIZDNWT, BEEFS |HEH. NASTIREIELTE BB TERER
nTsd, . &Ho
15 [Cleared MEFH BEIAEE RSN FEAFEELTOENOES, A RN T | m 1058 R shC s igmmem | COE | 214
FIEEEBBICKDEFREET [BIELEBEOREHIEILUTOESY,
SFEDTILIFEEIZDL
T.EEDEEHY. (FR&EH: LLFOIEE (T ZE)
15 Cleared Y
16 Central counterparty ;& H R DLEI
17 Clearing member LEI
22 Clearing account origin Z&x A ML
23 Original swap UTI a ER3IMDUTI
WEIZ BRI AEMBEORAF. BEBENRE, 2L, ERMTERE1055(THE
16 |Central B LS COTF—AEB X, T—AEBIEEEHNED (Cleared) IOTEMTNI (TNo, FEEHSINTLY |LEIO—F SNTVWSEERBELIGIZLI-HEICE, FEREI CDE 215
counterparty A L) XIET (Intend EEDEEHY) THHBHAICITBERSALGL, Char(20) g[izéb\ NASTEREIELTESRBEN I 1EIR ’
BEBBICBVWTTUNT(IREIZBELIBEES B DREAITF.
COT—4EBIE, T—Czo—-YUTIDT - BT NETI L 9T )T - ETILOE
7;[:3’5(."& %Eéﬂf:g]iﬁl[:iﬁﬁﬁé;lfn N 5 N
VR GYTIVT - ETILDEBE  EENSELHIROBEBIIZEN T FERAIE. = N g = Y
A o ORTHBERTSALOMOBS. LEID—F TIEBAM. A FTMEIELT MM AR
17 |Clearing member AHEREA (i) BFERBELHMOTILI7REIORE HEELOHEDERSI Char (20) Eige CDE 2.16

I—=U1o—-YYTFYT-ETILOGE BEESAR. BEMELIMEIOFERRBLLT
BASNDH, BEIEIOMEISFEFLLTIBINSALL, COETILTIE, MBI LEED,
FERELEETHS,

ZOT—RERIE. T—REBBEEAEADED (Cleared) IDEM NI (TNo, EHEF SN T
BN I (ntend EEOEEHY) THAG S CITBRSINLL,

DITITTn—h—%2BLTEREFT2HE
. VTV T0—h—0EFERE,)




Data Element

Name Legl,Leg2 T—AEFREA T—AEZXRDER HAE "% Source "
ISO 10383t% AytMICO—F
Char(4)
NPTy Tat [RTITRETTIITAELTARDBEFETR
BLTHE A DT |5 SRR AR, otk 515
P il{ié;&&i(g?gé ) T4 ERALIIEEL%R ST 515
. =] = 2 SN E,
I TSI~ L [REIBHAFENIIL—F 2T - T7o)7 4 (Bl SR —F 125 I7UT 1 AT TH [f PR OBEIDBE. oot |ots
A7 T27274) DHERF . DT ROEEIFI=h Ligx [COERUCFTCTI=hL - AR T4/ — 3V O '
TN o)Hiéla)i% (LM JELTMTFOSEFEZ (T TS M, FhbIC
ook BELTLVEL, ST, ABOBF M| LB EE %
B LB ST g |[EOBOIOX T, EROPIRESERESNL:
AE, EBOEHICH-TH [
EEROIMEI LEEHFIMT
TERWVEEBILT
fﬁ&:y27x—9a>fﬁ@4ﬁiﬂ0)#ﬂ%ﬁb“l§l¥é0)i§ﬁ
- ) 4 O 5 —
(TCPMIHOSCODT =L -Hi4 5> X - EAE BAF DRA DR &I &) FADRE 5t e
ZEBIZDOVWT, EBTINTATRHDEZHHRNDHIEHNXELSI, BE (FER) SN |+ NCNF = unconfirmed (R =3 7n—AEf‘éziEg;ﬁ“;k{_f’éhTL\%i%Al—KE
Aoy |CVRP BB R SATOELA XELEh, ABSN TV 5. BRAUTILVT (R ST T ASEORENE . s
19 [Confirmed )g)ﬁZ‘* -3 HhTLEh, _ _ o o * ECNF = electronic (BFH])|~° CDE 218
;ﬁﬁg_ﬁ:(l%i%—v3/77y'h—«7’7'yl~77r—/_\~RI1774’\—I~//\47T7I/}I/53¥ -;Yagj)l\lcl;d::l’:])on—electromc(éé, iﬁjgzrﬁ(_:/aggféi—G‘ﬁﬂFﬂigg%J’t‘:iTﬁ%
: T A Ll (L s \CHHIBLTVNBEEIZ DN TR, BEIESY.
FAX, ffi. FHAVBESAEBTA—LGE . (BFHLSO) ABDHHEXE NCNF (RFER) THED SR . AE&ITYONF(BFH
THRWIZERTEIENDETHD,
;ﬁﬂigi)ﬁ%ﬁﬁg?&f%s‘;ﬁ_@?ifg%rd)ﬁﬁxmﬁ&mzﬁfﬁﬁbn, 1 EIETE {3
Final contractual = he BIZZH EDORILE LiEWWZEltiEd, MM
20 | cttlement date BRRAORFR |0 b pREAEBABESA TOENER Bl 7ADY -+ T3 20Tk, coF—s| Y VY-MM-DD(UTE) CDE | 219
EEICE. BHBICHEI MR TEINEGESICREXIIEEOBENTTOASENRMEINS,
FIa7BEIRA LI TRELLTRE,
Settloment AT BA. MEORERADHOER, 150 4217
21 (> Legl,Leg2 REBE FYRSMBENVERBEERTHERICOVTL. ELTDRFRE, Char(3) FYPSNGWVERBERETHER (PYENEETRHR CDE 2.20
v COT—REE . BYMRBESNIES B RYMRFEINDIRTyTav) IZE@ERShEN, FTRRERTVT)DIFE RET D 2T LI
D2La—RTOHMEITH D,
BERENRE, L. ERTEREI05ICHAE
22 |Clearing account Enmx  |SHRRNNAIRBEIOKALLTHBLID BERIIOREALLTHBLENERTHE | HOUS=AX SNTOSARMMENE ELIBACE. ARDE | o0 | 4

origin

"Ro

 CLIE=U 347>k

TIIHDH, NAFTEEIELTEREEAIEI1ER
EHE.




Data Element

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

Name #
FEBENRE, L. ERTEREI1055ICRE
23 |Original swap UTI FUSFIVADY |[BERT YT ICE>TBERZONDTYNTTEEHE (DCO) ISEHEDT-HICIRH SN I |Varchar(52) SNTVWOBEHMBELIGIZELEGSCIE BRI | 8
e P JuTl DRIVTD—BEDLSUHFILaV#AF (UTD, uTI TlEHBN, NASTIEIELTE BRI AV ER S 15 4R
&
FEBBENRE, L. ERT S REI1055ICRE
94 |Clearing receipt BEZEIML |TORVYTHNBEEDLOHIZTINTTFEHE(DCO)ITK>TRZIESN . DCONDY AT AIZ |YYYY-MM-DDThhimm:ssZ  |SMTWAEEMBEEMEIZLIBEIZE EEREI CFTC 10
timestamp 2ET Fo TSN -HE, (UTC) TIEHHM. NASTIREIELTERBEEMNIRSI1EHR
&
Unique .
25 |transaction Eﬁﬂygligﬁu; UTIZ$R &, \Jflrtichar(52) CFTC 103
identifier (UTI)
IR=230 bV 1R/ E IR TORMERDIES
ICEASNhD,
IR—=23vDMIZHERT YT av DRIV TEHEF
TELICEICKDIRMEI O FERENRET S
Prior UTI (for IO 11O & (F: Bk, BX51# T B, FTRESI FHAER) . RITEGIBO 1 EHMOE R BEIWEI(B . Yy MEDICfFEND,
one-to—one and BEDOUTIERS] | (] EER X TEEINERDERLIWMEIZDBIINTVBIEE)IZETE5MTH AT ARY Varchar(52)
26 |one-to-many AR I RTT [MIEL T MENFOIMBIEELSEBEDERGIZEY B TSAFUTL, arehar IR—L 3V DBE . HLEBIIZA->TE- &R | CDE 2.96
uTI

relations between
transactions)

xt & DER)

COT—HEE . MEIFOEHH RUEERHEROBR B 2> TLyar 0B R) EHE
TREAICITBERSNAGL,

(RFYTAL2 IR—T DB EIZEVTHHRE,

=L BEOEEIZEVTEFLZHUTINGESh
TWRWVEE  WEEIZPrior UTID 3% E AN #7715
BIZIFARPrior UTH( & £ BB MBIZERET 25—
BENES)LTHILEHE,




Data Element

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

Name #
Char(4)
- A0O1
- A002
- A003
- A004
- A005
- A006
- A007
Fixed rate day - A008
count - A009
convention I HX%|?J%[/7\I:’)L"C, Eﬁ%?’%;)]iiﬁ‘:E?L\*'JE@E‘l‘gj?éf’éfﬂi?éf{)ﬁ%‘i‘%ﬁ)’*‘igﬂﬁ’/ - A010
Day count Legl Leg2 B#HHEaR (T4 VTS0 av . T4 UhR=L R FA Uk AYYRERZIFIEND) ETER |- A0T1 LA S
27 | convention Floating rate |>/3a% RIS 5 B8AFIC S0 HHEOHEICEAL. HEMMOBRETOEOBRTHRLT | A012 52 - 2RI Logl Log2 TR A ZHERL. CDE | 222
day count Krshd, - A013
convention - A014
Leglleg2 - A015
- A016
- A017
- A018
- A019
- A020
- NARR
HRBEBOREICDOLTIE. Al
Ek S il
Fixed rate
payment Char(4)
frequency - DAIL=A X
period - WEEK=38 %
Payment Legl,Leg 2 WEIDELTIZDONT, ZUTH58 IMEECHTIEMEMFRIE. BB, B.E. X [ MNTH=AX #= S -
28 frequency period |Floating rate XIhIARE TR —L DR, - YEAR=£ R E%E- £ 8. Legl Leg2 TREZARAL. CDE 223
payment - ADHO=#[E (LI T EH
frequency HIBHISERIND)
period Leg -EXPEHIER TR DX
1,Leg 2
Fixed rate
payment
frequency
period BEIDELYICONT, ZET25E: EHAMNEX LB OEEFRET SEMEL (XILEET
Payment multiplier Leg égﬁhé%(g*@h%lo BIZIE, ZISEEN2DASEDIMEI &, ZSEETMNTHI (A R) EXILEE PO OEEOE
. 1Leg2 5 #oT o ‘O EDEEDE, < ;
29 [freauency period | Fiooying rate | XEIARRE 1207 s A . SR ATADHO IOBAFEASALL  TIHEATEXPLOBA. X [Num(30) EE - B, Logl Log? CRAZRAL, CDE | 224
P payment LEERRIITHS, JIFEEABPOHE . IIHEEEDAILITHY, TIEEFRHIT0L
frequency 5%,
period
multiplier Leg
1,Leg 2




Data Element

Name Legl Leg2 T—AEFREA T—AEZXRDER HAE "% Source "
BROGRERFLEHETDEHOIHERINDG . BEDAZL—MIHLTIEEIShDEER
30 |Fixing date Legl,Leg? HEB FEATav  JOTUNTT LI+ T—RRE DR IERBBOFX OTCA T L av i #EET HEK |YYYY-MM-DD(UTC) CFTC 54
B A £,
Char(4)
- DAIL=A X
Floating rate - WEEK=E R
31 ‘ fg Leel Lea? EEBEMDY  |WEIOEIA—T I LI EIC. RUTHHE. Uy OEEICEEM TON-BRIEA (72 |- MNTH=A X CFTC 55
e eney. TeBLEES \poMEERM |(LAE. BB AL E RGN —LOME). - YEAR=ER
perio - ADHO=#F & (XL LV R E
HISEISERASND)
-EXPEHARI#E T RO XL
BEIN&EIO—T4U LT BIC. RETHHEE. VYO EHMMAILW BN RET 2HEES
RETIHMEMOK(EBL— D) EVMEEHBTRIND) e E 20 AT LIS By
Floating rate EEEFDY FRIWAFRETDINSUHF oI avid, EESFHYyMEESRIMNTHI (B R) g€ Y POLLOEEDE
32 |reset frequency |Legl Leg2 wyMEERS [tyMEESRER2TRSND, Num(3.0) = ° CFTC 56
period multiplier B3 EHRBH Oy MEELRATADHOIDIBE . COT—4BHRTERAShAL, EBSFHY |07
Y MAEHEMNTEXPLIOBE ., ZEEM) tyMIEHMMRRIT1THD, Yy MEEHIE
BHROEE. EHEHYLyMEELSBIEIDAILITHY ., Yy MEERSERIT0ELS,
ARG ZIVELERET 5.
FTAXZMETIBERTYFIZDUVT, Mark-to-
Market® DELSIZHTDH. TAREDRBITHEVEE
FTHEAEOEZEEICOVTOERBLIZLTOES
Yo
Bl ELHDFILTARAIT THERFDXRYAA11072
ETBHE ATKIENOTEE. RICFILEFINAL
L.30ABDRRYEA100ET DL, FHLLOKILTA
X, BEShTLSATART10%ERKRYF00TE| 012
33 |Other payment %?Eﬁtoiﬂm B3V EYNSAOBEIORHEREH T OO MET IRV EITITRIIILNOD Num(25.5) L1ERY BBV RROEBH S 0ONERFHVT | 0 283
amount )] o ' o ’

HEBEOBIZIE,

+ Z %% other payment amount T &
«modify . other payment typeld[PEXH | TR&
Ff=. ZDFE. notional amount T BEZ D TR
BHEHE,

LEEfI=E.

Notional Amount: USD 1.1
Other payment Type: PEXH
Other payment amount: USD 0.1




Data Element
Name

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

34

Other payment
type

ZDMDTHL
B4

ZOHOXILEDNFAT,

AT - TLE7LAORINE. AT av - TLE7 LAFEOT—2EBERAVTHRESN B1

O XIFLTITEEFENLEL,

Char(4)

-UFRO=7v7 70 k- R4
AU (EB|IZAEMIEIZT S
=12, XIEHIESEEIH
THONBEELLDAREED
HBTOMOEAIZLE, —
FOBEILEFICLLHEY
DXZILY)
“UWIN=7YIAURRIEE
AR (BB AR T BRIICT
UIAURENEEDRE
BIASRE L, TUNTo
THEIOEEM@MICEYEL
BHABEHEDH DKL)
*PEXH =T AD X} (YOR
Aoy —RTvTDEET
AD3THL)

EARMEZILVEAERET D FE.

CDE

35

Other payment
currency

ZDMDIIL
nNEE

ZOMDRXILENRRENDEE,

ISO 4217
Char(3)

CDE

36

Other payment
date

ZDHDIIL
B

ZOHOXIFEAZIONLRAERMOE,

YYYY-MM-DD (UTC)

CDE

2.86

37

Other payment
payer

ZDMDITHL
DXZIA

ZDMDZILEDTILADHERF .

LEIO—F
Char(20)

B, LEERGTERGS
I21&. RLEIZ 5,
(Varchar(72))

[£RMEEADIHE]

{RLEI= H5|H4EHLEI+EFEBICO—F
[(BFZEN-BEANEDHE]

{RLEI= H5|HUEHLEH—EDEHT (SRHE
NOEBREESS)

LEEHTEDRO. RLEIE, FEO—EDEHKFT
HEIBENSHD, T7URIET7URDLEIERE

CDE

2.87




Data Element

N Leglleg2 | T—4EHR% T—SERDER HARE wE Source
ame #
[£EEEDIEE]
LEIZ—F {RLEI= HX5|4ZFEHLEI+HEF%KBICO—F
- Char(20) {[ﬁ%%iﬁ)\-{@kgg%%] I,
Other payment ZDHDZ I SE Ty a0 LEI= H5|% LEI+—EDEHF (St
38 | eceiver DEBA TOMOFIHEDZIMADESIF 5H. EERETERNGA A0 EEESS) CDE | 288
1ZIE., RLEEHR.
(Varchar(72)) LEEHTEDRO. RLEIE, FEO—EDEHKFT
HEIBLENDHD, I7URIZT7URDLEERE,
=3 : N o ET{M%E(%. CVA(Credit Valuation Adjustment) Z D&
SETRREE — EALLL R RE DU ORI (S, - it Valuation Adjustme
39 |Valuation amount e B, ROXEZOOBAEROWBIR; T Hhs, RPERNT 5o TRENST [TEOME EREARESELLL. REARROFMRER | oo | 25
HASMBEHEB ICHKRFHIMEIOHIFZIZENOELTREND, ' =
Valuation = S A =5 — s 1SO 4217
40 currency FHlEE FIfsED R TEE, Char(3) CDE 2.26
: | EE AR L B AE LA T TRERI O TR THITHEEERNT | \\vym-ddTrmmecz |5 . b e g 1 5
41 |Valuation BIESALASY G eanr, BHOHBIHED B LR, ARIT, ABL— ARSI OREEETHIBAE. | vy OPTHimmssZz | EHE(ERBITOBES . SEMEMATOLRE ope | 227
P FEHEAA LREZVT L, FHEBICE T 2RFDABL— OB AERMIT S, T BeRTEe
Char(4)
WEFAROIMEI HEENTMERALLBERERVFE, - MTMA=TH 35 B il [ = & 5 B
RR2[CBVTRAVWTWREEMAY T YD 551D Ll E Almark—to-model[Z R EBEN TULVSIB A, |51fl (mark—to—market)
42 |Valuation method Bl ST & {AZ mark—to-model 2 58T 5, - MTMO=SFBE T ILIZ & BB CDE 228
Bl F 2 Tmark-to-marketE L T/ EESN B AV TR DAHERNTNSI5E . §HEi £ A F mark-to- |{fi5{f (mark-to-model)
marketEd %, - CCPV="FE #M - &k 55T @
AER2GEHEATvR) SR
BHER ﬁﬁz;gfzg—?»f:tl:?ﬁf%bfgﬁiéhfb\éi%
(Boolean: True or False) B °
. e e _ . . N - ¢ [BBREEDOHEIICSAZHOFENBEINDH,
. o BREENR—LITAHIFZLIITONEAELETTRES, [R—rI+UATEIEF BLRD |- R—rT+UATEITHEN . _ ;
44 |Collateral portfolio T B CLC M AR ESN B DL TR, (FUPR—ZAXFTARA—RDNTAMNE [RESATOBBARE, (3o ot AN ORBISERLERRIOLEZN | ope | 229

indicator

VA DR

Y) —HEIEHRE AR ESN D —EORSIEBKT 5,

True

CR—RTAUF D—ERIZOL
THEHESZESNTNREE
IZI1&. False

o

REDEESNM1EDOHTHoT-ELTH, EHFDE
BINERARICHDIBREZNEMIEL TV BHEE
Truek?id,




Data Element

Name Legl Leg2 T—RERA T—AEZDESR HAE wE Source "
MEFARORE| LEENZLAN LTINS OLE, BELAETLTOALRRE DTN
SEESOH. ZEBOBHICENT, SHTREEEHHEARH LN TUENEE XRL,
EREBENR—IFUAT LI TONBBE, EA LTS EHR—F T+ A S KICEET
Initial margin s 3 ki |2 BERRENE—OMEISHLTAOASBE EALMERS (. YHE—ORE|<HE
posted by the L EmELA |J Do POLLOEEDE BRBE L, WERE L CRE LD, R—+THY
45 |reporting hrmgs |SNE BROEBTRE, YNERLOREMBEOEHEET . Num(25.5) e FTHEEERELCSBE ., BREE ORI, K—| CDE 231
counterparty e | T =S E [ ARSA VBN RE E AP SN IE OmAEET . ' FoAUAD—R LB {REE () 2 — R B ET 5,
(pre-haircut) IR | mm e IE 0BE. T—AERIZE, T4 TFURME S XS E R s
NERBMECHLTELANBR (FHbhsE, A3V AVR- LD vk -S540) FEEREL,
EAMTML N ERDEEETCOES . TOLEIE, BETHROINII LEEIBELH
—BEICBREIN, —DOEHEELTHRESND,
METARDOIREILEENELAN LR LOLE, BELAE T LTOELRRFOIIN
20N, REOERICENTIOESHIINLEEHEEAROSNTVENESIERS,
BREEENR—ITHUF CECTHOLEEE  EA LS SR — T4 )4 2 AICRET
Initial margin e ik oms| égg1isath‘$—wﬁyg|r:mrﬁbné%e,%J\%msmemg:aw—omu:sa;;
= D EY o S £ —Ep A L o 1
g [Pocted by the LEHANELA (A AROZHTEA ATHYNERR RSN S8 0L DIENSOREMENS | LU LOEEDE,  |[Topol RSIMEEHERELLES I e | 220
coZntergart ni-ZAniild |HEET Num(25.5) |~77]'TJ7]':I—F‘L'?E{§'=§E(@Dﬁ)_’é—$;ﬁi%%~ A
P (ATHYME) |F—AERE. BESATOAVREIEEEEDSN-IREIOEAEET . ERE e =9
P EEEPINLEGIOBE, T—2EBIE, TIHLI7 RS XL EHEIC 5
NERBMECRLTELANER (Fb5 . A3vk AV HL Tk -S40) BEENAL,
EALYBINS AN EHBERTOBS. TOLEE. HEZROMEI SEENBE LB —
BECHREIN, —DOAHELLTRESND,
Currency of initial ELANTSY) |ZASHEHEOEE. 1SO 4217
a7 | urreney o' 1 AR OF Ll | EASNTAS S ERERRTOBE . COF—SAE L, BETROMBILFENEAY | 0 CDE 233
emnp ' MINENDETOMELRET B-HIEELIBEERT .
RETAOIRE LEENERL-LDTNLDLE, ZELAETLTOEDRRFEOTNS
ESCA, EEOBEHICEVTIOLIHIENEESHHENBHONTOENEEERL,
BREENR—LTHUF TR, Bk SO IR— T4+ 2AISEE
Initial margin s xkoma) |T 2. BREENE—ORMEIISHLTITONSHE, MR- LA, L3 E—ORS|
collected by the %%%‘ﬁ‘\w*b IZE8ET 5, FOLEOEENE HRRE L. MBI EEHIHREELD, R—~T+Y
48 |reporting Fuamma - |SAE BROEBTREC, LNERLOREMBEOEHEES . Num(258) Bo ATHEERELTNSES. BREREDKIC. KA—| CDE 234
counterparty o poban |7 SEE R RS TOENRE EREE RSN IEIOmAEET . : FoAUAT—REIBIREE (RE) E— A BRET 5.

(pre—haircut)

%iiz’fhtﬁﬂld)%ﬁ\ T—HEBICE. REFHO-BELTEERBEAMRLIER
S CAN

BORLE-SAGEMENBBOBEETOS S TOSHEIT. BETAROMII AEEREL
BE—@RIcBESh, —DOEFHELLTHESND,




Data Element

Name Legl Leg2 T—RERA T—AEZDESR HAE wE Source "
B T HROME S EEASMRLS: LML DORE, BELAETLTOENRRED NS
EEOH EEOEHISS T LTINS ES DB ERBHELTUENE AL,
BRBENH—F T4 UF LIRS E . MR HHEIE (IR —F 747 2 kI EE
nitial margin s o aéo g@éﬁ&inﬁa—o)wmr:mrﬁbné%a MR U1 S MEEALE 13 4558 — O ERE|
&3 OIE| |IZEET 5. _ e
4o |CONected by the LEEAMKL |ChlE. BROEBTHAE ATHyNERE ERSNDS2) L PIALOREMENS €05 EDEEDE, R RS BEERRE LD T o | 23s
comtorpart SEEALE  |EEET Num(25,5) RoA Ut OB R () G — A HET D, '
(Ost_h;muyt) (ATHYME) |F—2EBR. FEINTOENREEEEERINE-REIOBAEET, = IR AReER =79
p ATEDINERGIOBS, T IHAII BHEHO—RELTRTRBHRRLIR
& FYAW
MR L7 SIS AR OBERTOBA . TOLMEE. HETHOME LEEIRELE
B BECHMESh. —oOAHELLTHESND,
ot by |EORU- SR OB,
50 |Currency of niial PRTAPE |R U S IS A RE KR TOBE . COF— A I, BEERORIILEHHOR S0 217 coE | 236
g LOER LESElE D2 TOMELRET I -OICEELEBEERT .
HETEOME BEEANELANCEHINS BERENEEE, ) DR, BELAETL
TOEDNRREDTHEE S LA, RO EHIZBNTE OIS T NEES DB ENRBHS
RTOENBA R,
Variation margin BREMTENRE (ETEENTL,
posted by the B LR R AR — T4 VA= L= TDNSBE, EAZHIRS KA SRS (oo o 8RS, IS LA BE L5, Kb 7
51 |reporting nrEn g |3 T REENE-ORIIHL TN SBE. A DERS K, ShE—om3IBE |\ o0 PEROR: ﬂ;ﬂfimﬁér{ug%fg;ﬂg{%iﬁﬁg@gﬂf— CDE | 237
counterparty it e o ' roA+)AD—FEIBREE (KREE) & — & o
(pre-haircut) NTHIRED |2 F—sEA &, Kb TAUA RLIREISHLTELANS W - E M £ B A= EL T
B RS- E WIS OREBEDSHERT. \
EAZHIAS AEROBERTOBE. TORMEL. HETHAOREI BEEAREL &
“EECHREIN, —DOAHBELTHEIND,
BEEROME UEENELANCEHINS BEERENEEE,) DLW, TEAETLT
WELRREDIFIEES O A RO BB T D IS BN E B HHENBHEN
TOBNB AR,
Variation margin BROGEBANETEENLL,
posted by the B OIS lBRBEAK— T4 CLITDNASE. EAZMIENS A oAU SHBET | oo PRSI, EIHE LA SHE L5, K—h T4
52 |reporting Ni-TEENS ?gﬂﬁa&%bié—wﬁyalt:ﬂbr?—‘:bhéiﬁaEAEEJEE%@I&é’séﬁﬁ—d}ﬂ:@ll:%i@ Num(288) 71-'G#E1;:1';%Eﬁﬁégfl;g%f@%ﬁiifﬁoi@g,f— CDE 2.38
counterparty it ae o ' rIAUAD—REIBIREE (R &% — = o
(post-haircut) NTHIME) | F—sER . Kb T4 A RIEIREISHLTELANS W - EBIEIS £ B A= HEL T
LB RSN AT hyER% BRINZSE) OEMEASOBABEOATEET,
EAZHINE AEROBERTOBA. ZOREIE. HETHAORE| SEENREL/-&
CEBICBEI N, —oOAHEELTHESN S,
Currency of s EALBIMNESDEE,
53 |variation margin ELANEED A znmns s mRERRTOBE . COF—SERE. HETHORI uFENEAL (S0 121 CDE | 239

posted

FEANEDNETOMELZRES S-DHITEELLBEEZRT .




Data Element

N Legl,Leg2 T—HEFRA T—REZXRDEE HARE &% Source
ame #
WEFAROIMBI LEENMRLUEEANE (BERENEET, )DL, ZELNETLT
WEWRRFOIIMEZ SN, ZHEOBEHIZBEVTIOISILIINEEZEHLENRHLN
TUWELMEE RS
Variation margin SR T RO ERE| 1%%@@@%\§J{§EM$I¢§§*LHL\Q . . . 3
collected by the %%%ﬁﬁ*b @ﬁﬂﬁ@$—ﬁﬁﬁ1_ttﬁhhé%ﬁ~ﬁ*bt%ﬁﬂ%%@ﬁ—ﬁuﬂ#%%tﬁﬁ_ﬁnuiw&%wﬁ BEIBE L, MEERELH CMELL D, R—T+1)
54 |reporting rrmmal [T BEREANE-OMEICHLTIDNDSA, HkL - ERENSE, Bga—ons (CHOLOEROME.  roagsge cLame. BRESORIC. K—| CDE | 240
counterparty (‘,\77;“ l~";‘1') IZE9ES 5, . ' RIA)AD—REIBREE (K88) # — KR|RET D,
(pre—hairout) PR oo F—4EE . R— YA REEWE I CHL TR L BN EE RIS REL TR
RHESN-EHMNEDORAEMEDEEHEET .
HORLE-EBINEIERDEERTOEES. TOLEBE. REETAOMEI HEENEEL:
BH—@EICMEIh, —DDOEHEELLTHRESNS,
MEFAROIMBI LEENMRLUEEANE (BERENEET, )DL ZELNETLT
WEWRRFOIIMEZ SN, ZBEOBEHIZBEVTIOISILIINEEZEHLENRHLN
TUWELMEE RS
Variation margin SR T RO ERE| 1E%$U§\§JJ§EM$I¢§¥*LHL\Q . . 3
collected by the %%%ﬁﬁ*b @ﬁﬂﬁbﬂﬂf7tUT:tKﬁhhé%ﬁ~ﬁ*bt%ﬁﬂ%ﬁﬂﬁ—+7#?#%%tﬁﬁ_ﬁnuiw&%wﬁ BEIBE L, MEEREEH CME LG D, R—hT+1)
55 |reporting rrmmal [T, BEREANE-OMEICHLTIDNGBA, SRLEEBENE S, pg—ons |CHILORROR  ycagsgeicoans BRBEORIC. K—| cDE | 241
counterparty (‘,\77;“ Hﬁl) IZE9ES 5, ' RIA)AD—REIBREE (K88) # — KR|RET D,
(post-haircut) 4 ZOT—RERIX. R—btI+YF ITEREZH L THR U E B IS5 RADITIMEL TR
RESINIATHhYNER%Z BRSNI5E8) OEHINEOREMEDNSEHEIET,
HORLE-EBINEIERDEERTOEES. TOLBE. REETAOMEI LEENEEL:
BH—@EICBEIh, —DOEHEELLTHRESNS,
Currency of w1 pgzner |ECRULI-EEBEINEDEE,
56 |variation margin MALTZDE R ZDIEAS A ERERRTOBE . COF—SHE L, BEEHORIILEERHCR S0 217 CDE | 242
collected = = LEZEHENESDLTOMELRETH-OICEELLEEEZRT .
WEFTAOIMEIHFEZL, BN RUOESEIRNELIEAEIDBILTELANTEM
%E;ﬂ%%g%%ﬁof_g;l% BROEHTIILEL ATHYNERAGIGERSN S5 E) DEBEROD
Excess collateral BRAMBEOEE KIS = : e P
57 [posted by the ELANEE SIS T BN O ERE L E->TELANGNELDIENS X EEWIEASD [COULOEEOE.  |Fhiaea i REGAMMRS LTINS | e | 2as
reporting E BiE. EARBERCEOONDDOTIIAL SRS R FEHE RSO —HELTHESN [Num(25,5) Armount-h 1 45 (2 55 &0 R IndeR '
counterparty %, -
AEEPINEIEIOGEE . HEDR—FIAUARITEWEIEIYETEIENTERHEICD
#. BBERNRESND,
Currency of 2UANEEE EABBEROEE, . 1SO 4217 FEaL. BBERLGLMANESLLEB NS L
58 |excess collateral *E{%wﬁfﬁbu EABBERI’IEHEEETCOEE. COT—2EHX. REFAROBMEILEFNEAZA Char(3) BHCEBIN TSN ELS, (il : Independent CDE 2.44

posted

EROETOMEEZRET H-HITRELLZBREERY .

Amount-Jh37 {H{REE)




Data Element

Name Legl Leg2 T—HEFRA T—REZXRDEE HEE &% Source "
REFHROMEILEEN, BAEENERUEBEEHLS L FIE N DI L THER LB INEE
?ﬂ{%@%fo ?g)?—fgﬁjl—i BROEHTII G ATHYNERGIGERASNSIHE) DBRG
Excess collateral BEROBEMEDEHEET, = N R [ra——

59 |colleoted by the fRUIEBE SO0 THENSOFEEE LI THRSN SN RITHIEAS ORI, M CONLOEROM,  |Io iy oot ALBEIMELLEDANE: |
reporting ® RUEBBERICEDLNDOTIIE TNTN LIRS REEBHEMEDO—EELTH  [Num(25,5) Armount-h 1 45 (2 55 &0 R IndeR '
counterparty Exhd, mount-38 3 1= th e

AEEPINEIEIOGEE HEDR—FIAUARITEWEIEIY L TEIENTERHEICD
#. BBBREIRESND,
Currency of MR Lf-125BiE HRL-BBBROES, 150 4217 EEL, BBERLGLMENES LTINS L

60 |excess collateral ﬁ':@ﬁ:: = |ERLUEZBBERNMEHEERTOBE. COT—42ER X REFTAORG|I HEENHKRL Char(3) BHICEEBINTNDELD LA S, (il : Independent CDE 2.46
collected = FEBEROLETOMELRETH-OICEEL-BEEZRT, ar Amount-JR 37 1H{REE)

BEILEEMOBRZNOARE(EER  HHHER —AAER 2EBER)EZRTIRES.

61 Collateralisation ERES DT—AEE [F. MBI X IER—,THUATEIBBERENTHONRITOEINESIMNIZHLT, & Char(4) CDE 247

category - WEIRIEER—LTAHYA DN TREESN FEEFSNIEIEFESATOAVERGI IO/ |AIRHSHER ’
HITEREND,
HRAR—TAVAR—RTHESHDIEE, EONRGIICEEY SR LMENELEHT D \ )

Initial marsin TS R R—b I+ )F ITHRE T ARDOIE|I LEEHIC ota'CilJUé'Cb?m“——aﬂ):l— EERMBBITEDITNETNOI—FEHE,

62 |collateral gor‘tfolio 71'{’—;77}—")‘717 ZOT—REFRIGERSBEILAILTRITSNIGE. ?W%%‘F’J#&L‘%A\ XILEEMNEL Varchar(52) CFTC 116

code P a—p ANELLEZBBSNTORWNGE BRI, WEIEEICHEERELTVSIGEICE. EI%E
R—=bT4)Aa—RI, 220 T —2tvrE) 09T 5101, 1BRBE LHETERSOTA NI—KRERE,
12,
BRAR— sz—g')IA1$ZT$E¢$$h;iﬁA EEwﬂlélhﬁéﬂ'éff‘*gﬁuiﬂf’éﬁﬁﬂ'é £ nEh e
- . - R—bI+)AIZHEFHRDOEwE Y I2&-TEIYHTONE—EDI—F ERBEANEDIETNTNOI—FERE.

63 |sclatora! mornto RUEASER Cor_sERE, BEAMEIL AL TRASIS A BRRONGLBE . BRAELAL|, oo | 124

code P SN RIEZESNTOEMES FBEASNEL, WEI%EIC *W%’ér&EL’CL\éiﬁ I2I&, WBlI5%E

R—rI+)A3—RIF. 20D TF—2EvbE) I 5012, BERE LR ETMME DTS
ITHE,

NDA—RERE




Data Element

Name Legl Leg2 T—AEFREA T—AEZXRDER HAE "% Source "
[EBETYNTAITWMBICEVTHESN I, ChIZIE, BB, BREXEFHHEEELL
LYo
IHAT4 T T—RFRUCALDELUBFRIZOVTIX, COT—2EBIZ. REEXIZISRE
EDT7+7—FltgEET,
IVATARIVT R—bITH)F - ZATYTRUINSDFLBERICOVTIE. COT—42IEE
. REEXIISBEEDO LWIEEEET,
ESRFNEIRVELBERIZOVTIE. COT—42EB X, REEDQ LMNEEEET.
COT—ARIEEIE, LTFICIFBERSNLL, . R =
RFIRDYIRURAEERY: 7—4H BTEREHIRUTRTL R IS EEh ot | [T REITHERE,
BN ELTRINT A ENTESLEBEINTINAD, EEOE
CEMA T AV RUVERRT T 3y T—AERMTHEMEE IR NI Toar - TLI7LICE|= 50
64 |Price ity FNDHERA, 5| DM ELTHRINT DIENTELHEEBIN TS0, B ERTHEEA CDE 2.50
CABRDYT BBEIFI—R BEA T Ay TABL—NTTEBIKI4+ T3y - TLE7 Num(11.10) B
LIEEDT—HEBICEFENDERN. MEIDOMEEELTHRRT HIENTELLERFINTL /l\%&fiéhéﬁ’%(bﬂ‘é
2. = = . N - s PR (#51:2.57%%0.0257&%& )
HAA T Ay TAEENMTEMEIRUTA Ty - TLE7 LICEFTNDER . G0
M ELTRIRT 2T ENTEREEBEIN TN 0,
COGLOYRTIAIM RTYTRUIL DYk b—=EJL-Ja—2 - 2Ty T  T—4RERIEES
FITRTLYRIT7 YT IRV - RAAVMZEDMDTINEAT : 7T IOV RAAUR) 112
EENDERN. MEIOMEEELTHRIRT 5N TEDLEMSN TS0,
FHRIGINRESN R CEENTHAIS S MENAF AL R TEHIND,
WA —CO—BTHHIHEE. COT—2ERICIE. R4 T 258 BRERTH LI
DfEEINEEND,
) . AR RIhDIEER. 1SO 4217
65 |Price currency fii 88 WAL BEED-1THIBAOAERINS, Char(3) CDE | 241
Char(1)
-1 =248
-3 =M
LEOHFFMBE, EED
66 |Price notation it E o) EEDRTHE, BHFISROF. FRINRED CDE 2.52

NBEENHD BIZEL, 5
EDEFITENTIE, /A—1
VT TR TR E
gé:)&b“%*éﬂéi%éﬁ




Data Element

Name Leglleg2 | T—HER%A T—HERDESR HAIE "5 Source "
Pri it of Char(4)

67 | 1o¢ Ut @ it O FRoR B | AR TSNDELL, 1SO 20022: CDE | 253
measure UnitOfMeasureCode codeset
Pri hedules — g Rroa—

o |Unaciusted v oD UTe) | BEBEERAEBT AT ETBEAL | oor | ey
effective date of ~ & o SR E Hif ZLUTHN. RLBVNGEEIRETE, o
the price nHEMB

5| DHEZEC TlEANEENT HIEET ) /ATATEBIZDLTIE,
- 68: flitg DR ERIDFEIN B
- 69: flitg DRERTDK T B \
Price schedules — flitg R 71— (Fﬁidix&’)%—)lé?ﬁﬁﬁ@%%ﬁﬁ@ﬁ@T AA. ZOROHE ORI O R B LERHLT
: % WaAIHEIZIE. #E A 0N, ) MM HEBICEENEETIENEFEF>TLSERH
69 |Unadjusted end SEEOWEN |70 BERORNECAENORT BEOMOEWEER YWMMDDWTO) g o umgaiins s, | O0F | 2942
ate ot the price DETH EERY S 1—ILIE, AR S1— LT TRERBEICOA BRSNS,
AT Ta—LITBVWTEESTHEE0EE. R, AREME AET—2EBED HEEE.
flitg R, HEORTEMICEVTHRESNS,
Price schedules — S
Price in effect 1}%%17/1 il RE=-1THAIHE.
between the [ Num(18,13) _ ¢ — L ¢
. -SRI D ' HERICMEEINEERTEENEF>TLSE R

70 [unadjusted i Erae T PN < CDE 2.54.3
effective date and EEEE%F%Q{E (B REE=3THIES. ZETEHEN, RABEVEEIBRETE,
unadjusted end N H Num(11,10)

: : Ay
date inclusive *
. i o *Num(11,10) )
71 |Fixed rate legllegr  |EESR  |ROSBLIEOLT BATIRARMNEZANOLLERTATOMIONT | ERUSOEEIRBL | @rescozrmo 0B, cOE | 255
T
- ATk K= 1THDE
& . Num(18,13)
EEDIE,
REIQELYITOIT, AT HHE. EMOUTLLOBSERETY FIEI (B @[ [T/ R ITH8
EHERRTYT ERR—LR-RTyF) 22T, N TEENBEBOE
72 |Spread Legl Leg2 2Tk CEBLTDRTLYRDEETHBE BLROEELY (VT ROEEMEICKTERT EDIE, CDE 257

Ly, #lZ (£, USD-LIBOR-BBATS5.X0.03, X (&
2DODEBLT DAL TIVIREEMEDNE,

(5] :2.57%%0.0257& %)
cRAFLYRREE=4TH D5

& . Num(5)

R—L 2 RAVRTREND
EEDOBHKIE (Fl:257%%
257K ),




Data Element
Name

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

73

Spread currency

Legl,Leg2

RAILYREE

BEIDELYTIZDNT, ZLTHEE:

RATLYRHRRESNDEE.

COT—4EBIE ATLYRRE = 1THHEEIOHABERSND,

ISO 4217
Char(3)

CDE

2.58

74

Spread notation

Legl Leg2

RATLyRREE

WEIDELTIZDONT, ZLTIIEA:

RAILYRDRTRE &,

Char(1)

1=

-3 =INER
C4=R— R RAU
LREDHFBMEIZL, EED
BEHIEIE, HIHARED
NBEENHBBIZIL, 5
EDEFITENTIE, A—1
DT TIEBOMITHE
gg:}&b“%*éhé%%bf

CDE

75

Strike price

1T

BEATav  RVvTLav RUCALDEMERUNOA T avEE. 77 av o Rk

BESMA T a0 DR EEEFTE TE SR,

CBERATAVOBER AT IV ETETEIABL—ITHY . BB EEIA—FEEICH
BL-ABL—FTKRT, flZ (L. 09426 USD/EURTIE, USDA B EE . EURA YA —EE
T, 1USD = 0.9426EURTH 5, FRMEI W& SN | CITEMIBE N FAGIGE | TEME

DNAFARELLGO-FRTEHF NS,

CIRSTAVTARDYT  NYFUR-RTITRUVIALDELERICOVTIE. ZOT—4IER

I2IE, RST1) T DEFTEMIELNHESN D,

CfTEMERE-1THLE
& . Num(18,13)
HRA T av BEATLa
VRUINSDELERIZD
WT, £BETRINBZEIED
fi£ (181 : 6.39USD) ,

TR RE=3THLE
4. Num(11,10,)
AT ar RILYRT
fEft TSNz EFRTvT
ar LPyk- Ry
LAV RUIhEDEMER
[Z2DWT, IMITRESN AT
EDME (]:2.1%%0.021 &K
R

Strike PriceD A7 a—)VEH T BIEBETVINT1T
W Di5E . B5|BAA K 5= D Strike PriceZ R &,

CDE

20




Data Element
Name

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

76

Strike price
currency/currenc
y pair

T E L/
.

HAA T av RUBUERIC OV T, TEMEARRINDEE,

BEA T avIToVWTIK ITEERIRRSNIEERTLIEF, BEE V+— b RET
£Eh b, 0.9426USD/EURD I TIE., USDILE @ E . EURIEV+—MBE T, 1USD =

0.9426EURTH 5,

THEMEER BEAT I, TRAEERE-1THIEEICOHERETND,

ISO 4217
Char(3)

BEAT avnigs:
Char(3)/Char(3); [Unit
currency/Quoted currency]
BERTOIEF FHIREN
BN (TR, THEM%E
EAR7I&. USD/EURR IE
EUR/USDDOWLThDIBES
H%o)o

ISO 4217IZEFENHBERT

CDE

77

Strike price
notation

ITfEffit& R

TEMBORTHE,

Char(1)

1 =2%

-3 =Ih K
LEREOHFBEICIK., EEHD
EHICHEDE FIHHRE
LNBIGEENH D PFIZIE.
BEDZRBIZHENTIE, /83—
TV TN TR
ﬁ?’é:tfﬁ%*éﬂé%ﬁ‘
"Hb.).

CDE

2.62

21




Data Element

Name Leglleg2 | T—HER%A T—HERDESR HAIE "5 Source "
Strike price 4=
18 |oveuerad gfiiﬁ)t%1’7 YYYY-MM-DD (UTG) MEBICARMEALZNT S EATEOTNOE | ope | g6
offotivs date of AT {5 O 5 RAZETIN, FERNVSEERETE, e
the strike price ERIORHNE
fct::::“?;::i ‘ﬁﬁﬁﬁ)tﬁx’T HERICITEMENERTEENEEL>TINDE
79 |Unadjusted end f= L |ATYav. RTYTL IV RUCHE DELER T, (TEMEA R ORREECTESHT 5% |YYYY-MM-DD (UTC) N iy il 9 o 2 CDE | 2632
date of the strike ﬁ;ﬁ_’ﬁ%ﬁa;ﬂxﬁg)aaﬂ P i . " MR ETHN REBVEEERETE,
price = "= - 18: TEMR DRAERIOFE A
S 79 (TEMEDORERDORT B
(TEDRT 22— )LOEREOFEFOERT BN, TOROHE DR B ORI A LEHKELT
WBIHEICIE., BERASNLLY) FTALULEDEEDIE
- 80: RO R A LA OKRT B LOEDHENHITHEME, - fT{EERRE-1THDE
TEEERR T Ca— LI FEBESRTC1— LIS TREDIGEICDABEREIND, & . Num(18,13)
RTTa— LB OEFTAHTHEMEDBE L. TEEKEEDT—2ERICELVTHRESh  |HXA T av . BEF T3
Strike price %, VRUIIALDELBERIZD
schedules - 1T1E1ﬂﬁ*§1’7‘ LT, 639TRINBHEED
Strike price in Ta—)L {8 (4§ : 6.39USD) , =
effect between -SRI D FES - TEMEREE=3TH D15 T:?EE#' ,1Tﬁ1ﬁ$§b\£§]?’§;;tb\§:iﬁfl.\éﬁ
80 the unadjusted B LR D & . Num(11,10) ?gb\fléD?éb?\aﬁ‘?ﬂ'ét,izjﬁjﬁlgﬁ%;}'E) CDE 2633
effective date and TRLEDBOE AT ar ATLYRT trike Pricen*s <
unadjusted end Shz (T 4% EffFEShEEFRTvT
date inclusive. DEVR/IVD] X Iy
LAV RUChLDELER
[ZDLWT, IMITRENDE
BED{E (fl:2.1%%0.021&F%
ERSS
) . N - |BTDTEINISADAT LAV RURT YT aviioWT AT av D BVFEAX ISR, |, n . =
g1 |Option premium A753IVS Cp7 s RE R BRI A THBLBE . REA T s EasL Tl Al [EOALOEROMRE. coE | 264
amount 7 L8 BRI Num(25,5)
! . == |ETDTRINISADF T LAV RUBRT YT avIZDNWT, T vay - TLI7 LOENRT
g |Option premium T3 TVR o alk, DT —SRE . BRALTLa CRENEA, REF T astraa LTS 217 CDE | 265
currency TLBE BB - B RS AL Char(3)
Option premium AFavTLs s, == [ pa MM AT avTLE7 LESEITXILSEE . IEOAR
83 | yment date F L% A *FTav-TLIT7LOARKDO XA, YYYY-MM-DD (UTC) HERE, = CDE 2.66

22




Data Element

Name Leglleg2 | T—HER%A T—HERDESR HAIE "5 Source "
FTLavETETESTEHM D ORI B & GAEA.
F—OE7 AT avniBE COBMEEHMRALRLTH D, TAIAY AT avDigE .
Firet exercise BOOFEEE, WA LRI T SENPRENOB 0P,
84 | oo BAOIHER  |(/vi42-ATavnigs  HREE I N RESHIFRATRAOTERMNFHLSE . RO [YYYY-MM-DD (UTC) CDE 267
TEABNAFARELLGS-BRATEHRIND,
COT—ARER . BRI TV TERIMES . RIFA T av 28 ELTOELMEAICE
WRINAL,
EBETIUNTAIRBICE VTG 4 EEMCHGIRBBICAELE-EGR2BERDAEL— FOUEQEEDE
85 |Exchange rate AEL—b o BATBRE A —MBRICRALEBEL—FTRY , 0.9426 USD/EURDAITIE, USDATE | Gsam ° CDE 2.68
HIBE . EURM A —MEBE T, 1USD = 0.9426EURTH B, umie,
Char(3)/Char(3); [Unit
currency/Quoted currency]
EE&TGIIEEE%IIFE‘&U{L
46 [Exchange rate BEL—IR— | BEL—MSETSNBSERAT LIEF, BUER 21— MERTRENS, 09426 USD/EUR |30 J DS, fHRITHE ooe | 260
basis z DOHITlE. USDO B EE . EURM Y4+ —FEE T, 1USD = 0.9426EURTH %, EUR/USDDLFROBAS
H5) .
ISO 2172 8FENDBEERT
WEIDELTIZDONT, ZLTIEA:
- REAN—RTHHESNDEBETVNATAIWBZDOWTIE, BHICESHONLEEE,
- RN THIESNDIEETVNAT(ITBEIDBE . ARIDESYTH D,
BERERRTD2—VEEBTBEBETINT(IREIDIGE . WEIFREICHEIAEENEE
LSO BETAEZCDT—H2EETHRET 5. FYPSNGWVERBERETHER (PYENEETRHR
87 |Notional amount |Legl,Leg2 HETAR CEBEEEA T DGA. COT—REBICMA T, T—2ERIO— L 1L Ty EE 1% ALY [Num(25,5) FTRRERTVT)DIFE RET D 2T LI CDE 2.70
T.2BEERET D ERXESATH AV - ARV D HH1-15E D2La—RTOHMEITH D,
Ik BRES LGS EEETADNRESND (BETXTART 21— ILORTYTIE. EEXIES
ATHAYG I AR REEHEEINIZLN)
RGN RESN B R CTREXTANTALISEE . BEXTKRIEAFAEELL-HAT
BHsnd,
ZDIEH L. Call Amount&Put AmountMNTETET 558
_ . o= S o= . 2 YOULOEEDE, BA T avIZBET S, Call Amount/Put AmountlE
88 |Call amount a—L&% BEATLavITONT A TavIckYBEATESZRE, Num(25.5) ZNZ . Notional Amount - Legl/Leg2b B @384 | CPE 2.72

WRETDHEELTD,

23




Data Element

Name Leglleg2 | T—HEFRA T—HERDESR HAE "5 Source "
:0)155 [%. Call Amount&Put AmountBSTEFE S 538
N P (- S FOLEDEZEDIE, BAT2avIZRET %, Call Amount/Put Amountld
89 |Put amount AL BEA T avIicoVWT. T avickYFHTE LR, Num(25,5) FhEFh. Notional Amount — Legl/Leg2b B &4E% CDE 273
|ETHILELD,
1SO 4217 FYRSNGNVEBBEERTHE SR (PYENBERH
90 |Notional currency |Legl Leg2 HEXTARE |BEIOELIICONT, ZLUTIE5E8  BMEXTAERTTIHEE. Char(3) TERRERAIVT)DIGE . ET —EN 2T CDE 2.74
D2LA—FTOREITHD,
L mae Ao (= s — 7w ISO 4217 Call Amount&Put Amounth¥ &SN (B &2, O—
91 |Call currency a—J)LEE BEATavIcDOWT,. a—LEERTTIBEE, Char(3) LEE. Tyl EEERE, CDE 2.75
e e Symn (= — e 1 ‘R S&IC.a—
92 (Put currency TyrEE BEA T avIcoWT, TyMNEERTT HRE. I(?f?ar‘(‘g)7 ?:Jg?‘é:“ﬁ?ifg%%:“;;g?\ﬁ SheBa.a CDE 276
. . . - 5 A — = — IO 5 Char(4)
g3 |Quantity unit of Legl.Leg? e T WEIDELTIZDONT, ZLUTH58 BEXTADKRELEETXTARY Da— LRI DE 1SO 20022: CDE 277

measure

fi,

UnitOfMeasureCode codeset

24




Data Element
Name

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

H
i@:’ﬁ‘]ﬂ#l:ﬁEiK@iEﬁb“ﬁEELTL\é%%I:iﬁ
TEF - 7H1LFRTYTHEDEETAN BT
BHA,
Notional amount ‘I FREICREI A EEANSEL-AUORET
schedule - HETARRT AL, Notional amount T#R 5,
notional amount in Ta— )L -FHET + & 7= Notional amount scheduleZ+ 5| B ik B (Z R
94 effect on Legl,Leg2 ZHME B Num(25,5) & 2 CDE 2783
associated HHAE TR ZDHARATOA—VFIZEELNHOIEEICIE. .
effective date P =4 s 8. . TACTION TYPE %I TRADJ, TEVENT TYPE %
WMEIDELTIZDONT, ZLT 556! I e
BETART S LERNT, 2EA— A THESMAETETY 74T TIE, TMODLI TNotional amount schedule%& 2% .
- 95-BEE T A EL AR T AAETDOE (é*ﬂ@x’f’/l_}b&\b ) T [ENotional amount
96 EETADHENOKT B schedue B2 ZRY DLBLL)
(FEDR7S1— L OBMMOBENOR T B, ZOROBMOBEN DA B EEHLT JREIFERI-RE L ADORETAOZREL
WBIEEICIE ERSNALY) e
(94 BETORBAMOBMBICHNEGLIBESTK
?ﬁ?ﬁii;& BETHRBORENBERVETAN. RTP1—ILORDIEELTHE
Notional amount A COF @A, ;’»’f%’;“”ﬁ‘?'ﬁ?’:W?fé’giéz”"*;ii’iﬁi [CEEAShG
; iy — |V R D a—VIZE TR AGEERRER . [BEEXKER ITHRESN S, — .
unadjusted Ca—IL-BER MM ZHRICRETAOESNEEL T DIEEITH
95 | frootive date of | -e81/Leg2 e YYYY-MM-DD (UTG) g = CDE 2.78.1
the notional El=]
amount
Notional amount BETARY
schedule — IS - _ = ISR 8o -
96 [unadjusted end  Legl Leg? %%m’éffg YYYY-MM-DD (UTG) ZOBISBETROEMOSEELTOSBAIR | ope | 2782
date of the 7R HIERI OO He
notional amount
) WEIDELYICONT, ZL T2 58 REIHHTOREENRETAOKRE s =
o7 [Tetalrotional i ogilegz  |[BERAOKE |FAMSARESNLHATAELAOREATHLEE, BELAORENAF T LOELOEROIM. COE | 279

EHRTE#HSND,

25




Data Element

Legl,Leg2

T—AERE

T—SERDER

HElE

wE

Source

Name #
Notional quantity
schedules — EETAHER
Unadjusted date Foa—)L-BEE - — 2 AP - L
98 |onwhichthe  Leglleg2 |3 BEBEFTAM YYYY-MM-DD (UTC) HEDCEETARENENT SCEAMRELTLY | ope | 2801
associated AMEGDAE BimTEe
notional quantity RIOH
becomes effective WEIOELYITOVNT, BT H B8 BETEMER,S1—LERNT, £E—ZLLT
WHESNBEETYNTATRBIZ DOV TIE,
(98 BETAMETANEMELLAERND B
Notional quantit $ 99 METADHERMOK T H
oo oAty BETAUER (Fﬁi@x’r&:—;bd)%ﬁl%ﬁﬂ%ﬁ%ﬁﬁﬂ%%?Eb‘l ZOROHMOAZI OB EEEHLT »
: Ta—)L-8 SEIZIE, 3 'y HERICRETARENE Zen \
o9 |Uradustadond  Loete2 |2 R A A S B A YYTY-MM-DD (UTO) Shaing, NEDTACENEELTY | ooe | 202
date of the ®T8 LHQEETA, BETSABRMOENERCET BIE. R7S21—LORDOEEL THE
quantity xh5.
COT—4EBR. BETANEH R EEHIIKETBEBETYNAT(IWMBICEBERASLAY
(AN
. . R Pa—ILRICEFTERAGRETAOREE T, REEM TSV THRESN D,
Notional quantity
schedules — — =
No’lcional quantity E;@fjﬁ%é . o N o
100 whlchlbecomes Leg! Leg2 BB FOoULoFEEDE, ﬂ?ﬁl:ﬁf?ﬂKﬁEﬁ‘aﬁﬁ?é\_tﬁ‘ﬁEL'CL‘ CDE 2803
effective on the MBI B M Num(25,5) SEEITHRE,
associated %*Eé_%ﬁ;
unadjusted & B IT =

effective date
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Data Element

Name Legl,Leg2 T—AEFREA T—AEZXRDER HAEE "% Source "
MEBEE NS5, TLELAOT Confirm | Z (EHIH ZRTF—2 R
MNEDLYFZILD, BHERELRBITENEELLEVE
Edm;@@?\ﬁv‘—'—hl:owdi, Action Type : Modify ©
EI:I )
W58 & XL B R#|E (Bl - 2R TRV 723> DEE, ‘
TOAVIZIE R EE BE. I5—. @B, Ex. JITRAOBE, iHi. RUCEBERENEF New, CorrectX [EModify&., (New, Correct X [EModifyxf
haN, ChDIZRESALL, - NEWT = New KELB|D) Valuation B B 2 Fe 4T HIHA , FSTIERE
New:FHLWERBIZLR—,TB79230, FNIEFHLWLUTIZET 2RO AvtE— (2B ASN |- MODI = Modify (Correct) &BHEEM (Valuation) D 2BAHIE$RE .
B, - CORR = Correct
Modify: LB (IR LI=BRBI(JL Oy b A RUMNEE)DIRBEEEIE LY., T2 B LIEIEUE |- EROR = Error (Bkp1] I .
E)XIFLRTISFRL TV EREEHLIYL T, LATISIRHLIRBIO&HEEELIYTS |- TERM = Terminate (BIAGI1)TH 1747 ToarMEIHKOLISE (Rl
TI2ay, TSI UHOBSIOBEREENGL, " REVI = Revive p:ggéﬁﬁggg§$§fni)nate (TERM)]. TEVEVNT
101 |Action type Fhimssq7 |Corect URIISRILIIMSIDRoF= 7 —HZEET 57723, " PRTO = Transfer out TYPE ¢ Early Termination (EART) | Gtk , CFTC | 26

Error REICIRHESNI-IEI EEDFELENS-BE | RITBEDR R TIFEA 1= R>T
HMESKEIBEDO FEICRESNIEILAEOBUELOLE, RIFEHELKR—FDOECEL,
Terminate: T TLLWA R AV TLyiay, /R—=2a0 B E)DEOIZBEEORSIERTIH7H
2ay,, M EOFHAICR T T HEEIITERLL,

Revive: T5—,LTHRESN Tz, RIFBR-TRTLERDY TS Yo av BT 5703

o

Transfer outBX 5|12 HATROLADTRIZEE T 577> a(T—ELKRO M) DER),
Valuation: I sl T — 2 D EH, T DAL TEAEL,
Collateral 3B {REIE T —2DEH  RIET DAL T(EHL,

* VALU = Valuation
* MARU = Collateral

ToaAv S ARNUNEATD
ANGHAEOEILAIRS
(TO2av/ ANVREA4TD
HEHESR,

(BB TOA T4 TLaV BB I EBEENEHLIEE
(FTECancel THRE)

TACTION TYPE | 5[ Terminate (TERM)], TEVEVNT
TYPE HEarly Termination (EART)I TR,

(BB TUA T4 T3V BB DIERITHEE (BEKIXEHR
HHRN)

. TACTION TYPE /[ Terminate (TERM)], TEVEVNT
TYPE | h¥[Exercise (EXER) THR&

LRt BIKEIGEREHIE. CFTC Technical
Specification Appendices F #Z&H,

HERBITED IS EE Terminate | Exercise | T & .
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Data Element

Name Legl,Leg2 T—HEFRA T—REZXRDEE HAEE &% Source "
WEICEBINTNSTIavDHBARITER,
ARUMZIE, BBl Bk, 2T Lyiar RIFYRVEIBO T, RERELN. FE. 17, 21V
i;c FERUVEYET, ILOYRMARUM, RUMTRADBENEETL LI, ChLISRES
Z{AN
Trade:BRBIDIERRITEE,
Novation:/R—3> (&, BREIDBFHEVRID—ERILEHEFREANSZENITEMICIEENS |- TRAD = Trade
. TADOIWBIERT/BEL. BEAEEALRYDOUBEELOBMODIIRKR—Cv—%4E |- NOVA = Novation
T5HDFHLLEGIZBIHTEHEEF D, - GOMP = Compression or
Compression or Risk Reduction Exercise:3> 7Ly 3> Kk URisk Reduction Exerciseld, —fi Risk Reduction
IS.BEFEO—EOIMEIZ R T XIFBET LT Hhbhs, BEXTADMEZRDIEL)MREHF | ETRM = Early termination
L, —EOHBRMEIZRILET S, ChbDTOERIE, MEIMEFICE>THRANTFELTLM=HE|- CLRG = Clearing
DRODIHYAR—Dr—E [FEALERLIVRR—Sv—%3 09 TLIZHD, - EXER = Exercise
Early termination: P ESh 7=# T B X LM B LYATIZ. EFEDORTYTWMEIEE TFSHIE, |- ALOC = Allocation
ClearingZEE &P &IF, 7‘—")/\‘-‘rérj‘o)iﬁﬁﬁﬁfﬁ75“%2%@0)*&%7?0)!%1!0:é %Eﬁﬁét £T® |- CLAL = Clearing &
FYFITEOTIFBEVWFEAY, 2THEVFICESTIEFEYFEAZTOEX, FhlL, 5EYF L |Allocation
102 |Event type INUREMT N QRO B OMEI £ T 5 . ThI= ko T — T R R DB ERIET 5HE S| CREV = Credit event CFTC | 27
B, - PTNG = Transfer
Exercise:A TYav B YR ERT YT aV ZMITEDHIEF D LEE LT —EZEEF A AT |- CORP = Corporate event
fEd 5i@iE, - UPDT = Upgrade
AllocationfEH DI T4 7 MR H>THEH— DB ZRELTET—I UMY RITSNZE
BlD—EEISATUMNIEIYLTETOER,
Clearing and Allocation: T /AT 4D - ST YL FHBIZE T 2RBFIUTRUTOr—3v A 7oAV ARUNEIATD
Rk, BREHAEDEFRIRS
Credit event:BHIICIRELIZILOYb - TUNTAIMEIORREBET IERELDIBERRIE [ (FH2av  ARUNATD
DH— GLTY-TFUNTATDHIZEA, HER)ESHE,
Transfer BB ABIDTRIZHESNDTOER T, 1 DDTRTHEEIZFHLSH . XIEELSTRTH
CUTIZE AT SR CEE (new) o
Corporate event: kX DEEICHEE 525, BRELLIKRAICHTILEDITEH.
Upgrade: BETSN - BREBH~DBEEERRT HICRITSN R LERSIOT YT L—
[
AV TLyiar Ly AU MIIEPriorUTIAE
ARUIDBELIIMEIZE) VYT B0 D—BEOHAF. BEFBHFE. a2vTLyiar, kU Varchar(52) ATERVEH . ABEENRE,
103 |Event identifier ARVMEBITF | ILOVM AL ORI SShB AR AH BN SNOIRESNEL, —BOBBTFE. | F] if,y&* 8 K30%s GFTC 29
RETHDEBILEERFY—ERTONAE—(2E->TEYLETON D, AT FTo | FONIE B BLEDAHRIEENERET B,
BULMGRITRGI L EERTOREBETIERDELY,
ERDARU S RERRTIEAL,
SRTLANERE., T—2ERER. VAT LEER
BISDOWTHLEHBIELT D,
Fz VAT LOFHINFIC LY (E) FTORE
. - 5 mh - bf$§ﬁ20)1§§1:li, BRI T£M001&T B2 EIZD
& X EIE] RIFH—ERTANAE —2&>T;; FARUEDFEERR, . WTLHFRIELT .
104 |Event timestamp JOSPIMLA S R OBE . ROBBNEEOI0I=7) 7T BERBI S TRIARBIL | fray M OPThhimmissZ cFTe | 30

HREDOVRAT AL TRBESNARBECOT—4ERICHRET IV ELNH D,

ERMBEEEICLD o BB OBHMEITOLNTIE, BT
LHLBFERBEDO AT AICE>TREFEN-BEE—
HBLGLEDLEWVERET B,

AEBEDOS AT AICK>TRESNARIZDL
TIE EREMEICELS B - vy MBIHERICHEND,

28




Data Element

Name Leglleg2 | T—HER%A T—HERDESR HAIE "5 Source "
(BEH))
TALEE: 10 EA
SR BARES BN SERINDIIUTIIR
(iTraxx Japan)
EHMEICH T BTAEEE: ThZ 12000 5
Num(11,10) DUOIYMARUNRE: <HEW#1ZILDYRA N
FDFERE >
105 |index factor AUTYIRT7|I0EBTRENSEETARICH T B TYIRN=D3VT7I8—, RIT/N—t2k, 0L1DFHDEEDEOEIZ |D#IAH1 2,000 HASRF CFTC 85
- DUOYNTIHIERD T OTOTILav DFRYFENDN—TIBETREELT D, U)o @4 Ty REEIIE9 {88,000 FAIHEESN TH
INIRUTWTRSN D, |#i
5% T1£75<0.05,
=INDEX FACTORIZ98%&7%:%, (Credit Eventf% M
BETKZHET D)
RSB (X100%. Credit EventF 4 FFIZVersion2
JTA/Versionl TTARZERE .
- MDET = Mandatory early
termination
Embedded option BHAHAT s e e . : OPET = Optional early BHABATLavEF, =T VR Ty THEST
196 | pe savaqy |RRIEHAFNTOST T AY REA T3 RROER. ety LAV EEALTLABRELS, CFTC | 88
+ EXTD = Extendible
* OTHR = Other
EFAXF:
CASH = Cash
PHYS = Physical
108 |Delivery type TUNY—=54T | RN BHRENRS (ZL)REHI DA, OPTL = Optional ESMA 47
FEREEERLLIEY—F/—
TAIZKYREESNIHE T
*F ari)
CRDT = Credit
5 3 CURR = Currency =1, o= 5, S a
e TEINIZAD D, e TUNRTATDREENBEESEETHDIIBE.
109 |Asset Class TEINIIA | RESNLERRIE R T EINIS RIS THEEN D, EQuI=Eauty FOTHER=Othr £ R, ESMA | 1
OTHER=Othr
T EFIXF:
Underlying FREEDHER 5 s 1=ISIN
110 identification type 147 RAEDHEHNDEAT, B = Basket ESMA 13
X = Index
underlying identification
’ EEORBLLGIL0E. TORBICESVWTEBLLEZLOOEEDHNFEFERATHIEIC | typelD5E:1SO 6166 ISIN P S AN, S - B.A -
111 [ndering sREE £ THIIENAHNEREHL, XFERFA—F SRAEMSINERTBLAY TIXTHEBEI | £sua | 14

identification

HLOYR-TIHILL-RTYFIZDOWTIE, SREFDISINEZZEET RETH 5.

~typeXD1FH:ISO 6166
ISINEZ ST 5158)

[&. Indicator of the underlying index TR &,
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Data Element
Name

Legl,Leg2

T—AERE

T—SERDER

wE

Source

112

Indicator of the
underlying index

SREEEE

BSREEERT,

The indication of the floating rate
index. 4 alphabetic characters:
ESTR = €STR

SONA = SONIA

SOFR = SOFR

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

STBO = STIBOR

BBSW = BBSW

JIBA = JIBAR

BUBO = BUBOR

CDOR = CDOR

CIBO = CIBOR

MOSP = MOSPRIM

NIBO = NIBOR

PRBO = PRIBOR

TLBO = TELBOR

WIBO = WIBOR

TREA = Treasury

SWAP = SWAP

FUSW = Future SWAP

EFFR = Effective Federal Funds
Rate

OBFR = Overnight Bank Funding
Rate

CZNA = CZEONIA

SHBREENSINEBH LBV TYIRTHDIEE
I2. COEHTHE.
METRESBEEHZNBIRRICHENEEICE.
Name of the underlying index TR .

ESMA

113

Name of the
underlying index

SREERT

AT VI RARBEBICE > TRV HTONIBREEAVTYIADI NI — L,

SBEEMNSINEF RNV TYIRTHEEE
T RETRESBEEIBE N Indicator of the
underlying indexIZZELMEE 21X, COIEE THRE,

ESMA

114

Reference entity

it

ABLLLHSREBD

HAF.

ISO 3166 — 2 character
country code,

or

ISO 3166-2 - 2 character
country code followed

by dash “~“ and up to 3
alphanumeric character
country subdivision code,
or

ISO 17442 Legal Entity
Identifier (LEI) 20
alphanumeric character code

ESMA

144
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Data Element
Name

Legl,Leg2

T—AERE

T—SERDER

wE

Source

1

[

Indicator of the
floating rate

Legl Leg2

EZHEF (SR
EH)HER

EHEFERT

The indication of the floating rate
index. 4 alphabetic characters:
ESTR = €STR

SONA = SONIA

SOFR = SOFR

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

STBO = STIBOR

BBSW = BBSW

JIBA = JIBAR

BUBO = BUBOR

CDOR = CDOR

CIBO = CIBOR

MOSP = MOSPRIM

NIBO = NIBOR

PRBO = PRIBOR

TLBO = TELBOR

WIBO = WIBOR

TREA = Treasury

SWAP = SWAP

FUSW = Future SWAP

EFFR = Effective Federal Funds
Rate

OBFR = Overnight Bank Funding
Rate

CZNA = CZEONIA

W|ETRELEHEFARRRICENGEEIZIF,
Name of the floating rate TR &,

ESMA

84
100

116

Name of the
floating rate

Legl,Leg2

ZEEF (SR
EF) AT

AT IIRARBEICE>TEW B TONZEBHERDOTIL R — L,

|ET RELE S FHlIndicator of the floating rate
ITELME RIS, COEE THE,

ESMA

85
101

117

Floating rate
reference period —
time period

Legl,Leg2

ZEEF (SR
EF) #ARE

EBHEFOHMEELA,

EFAXF:
DAIL = daily

WEEK = weekly

MNTH = monthly

YEAR = yearly

ADHO = ad hoc which applies
when payments

are irregular

EXPI = payment at term

ESMA

89
105

118

Floating rate
reference period —
multiplier

Legl Leg2

EHEH (SR
EF)HIRE s

EHEFOHM (MIBE) £ A

AU LEOEEDE,
Num(3,0)

ESMA

90
106
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Data Element

Name Legl Leg2 T—AEFREA T—AEZXRDER HAE "% Source "
Derivative based EEEEICED | o e rcomm s N o= — EHlZR
19| erypto-assets EamEm | TV ATITDESREICEINTOSNEINETRT . (Boolean: True or False) ESMA 12
120 mzti:zyejjf:g“ FEEEOBHE |RT7vTLar0Be, BEELLIRTYIOREA, YYYY-MM-DD (UTC) RTTLav DBEIZDHEE. ESMA | 142
EFIXF,
SNDB =L =7
VoTRBARBEBLEDL =
T (fE/2/8) . NEVTIY
\ 7 (AT
121 [Seniority (CD) =7 BEHHF. RETINTATOREELLGDIEB. NRATIMRFAVTYIADBEIREL, SBOD =% & X & F i Tier2 ESMA 143
BHEERIT).D1=THHX
& EfiTier 2B (R1T) &
[OE:
OTHR =Z Dt (& S #k >
Tier 1 Capital ($817) X (&%
DDIL YT IINTAT
122 [Series (CD) )—=x BETEIBEE AVTIVIADERDORIIES, 5XFETOHF, ESMA 145
. NS BN BRBHADIDONT IHILNIEY AT I ARNDERBAOBRBOFHLVHEEELTIY e Ty iy
128 |Version(CD) H=var FurREBEHMTT IRENBIBE . LI—ZOFLNA—Sau RTINS, SXFETORF. ESMA | 146
CDSAL Tz [T TOBETAERDE L SRAER T4 DREKEOFEO TR, MZIE. 7 [Num(11,10)
124 |CDS index A [BIFAE RAVBROIT ST DBETATIE, AT UF [CHOBEARELLS | INITEIND (0L128) oo | 281
attachment point 1ok A . BETANELT S, COT—RER L. BR3IACDSFSUVIIMEI (AU TYIARIEHRE (01 DD EE D E (51 :5% :

LNRTYR) THWMEEISZBERAIALN,

Z0.056%7),
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Data Element

Name Legl,Leg2 T—AEFREA T—AEZXRDER HAE "% Source "
FRAER—II4UA DRENSV T OBERFEBOEERUFEORAU b HRE T |\ oo
DS ind CDSAYFYHRIGUF AR AV, FAYF AU RAVMSGHDI UL TOBETATIE, R—bTHY [0 mar 2 001524
125 | o e point TFHRYFAVMR | OBEDILSIBE, METANEDT B K—hTAUF DESDBRIEST b5 |5 ~ae Zhs o B CDE | 282
etachment poin 1ok SIDBETANKIBISHDT S, COT—2EE X, R3IACDSFSU L zIE (12 FvIR 5005&?)'@ A
RIEHRZ L AR yR) THRWMEEIZIEBERINEL, ’ °
Gustom basket PR B R BT UNTAIMBIBNRE LR YHCHESUBEI, BRBBERU 31 (=h g [Vorenar72 NRBLARTIREL., Ty DT EHETE
126 | 00 fetide LANRRTIEDEREICEYRESNZEEDI—K, COT—2EB (X, hRBLNRRT YA T NRT YR OBREDLEIEE BSBLEER(—HlELTIZ—AR k- FIFILE, CDE 297
e PATVEMES . RIEZEFOI—FAEY M TR TOANMSAICIFERS ML, pYA X e © |LAVR—A T av i) nEZDND,
NIZE<B2XFEDEMF,
Varchar(350)
Identifier of the ISR YLD CPMI-IOSCODTI=AL-AAF X - EEE BB FOMIIE 1T HUPIBRT—FERT [NRT7YMIEFNDIEE. 1
127 [basket's REEOHT | EBSNDT VI —SA Y —IDISH N RAELNRR T DBRBRERT T VT —54Y—, |V TIIRREALFI— CDE 2.98
constituents ’ " ZOT—RERIX. DRZLNRTYERNITHR TOREWMESIZIEERSIRAL, "‘é;ﬂﬁ?’éf:&)l:ﬁﬁﬁf%é
BBIF.
Basket RRTIMER AR I-OBBEROBIF OU—R, DALL AR BELGNGS, COT—sm |V
128 [constituent WAIFY—2  |LEESHEL : ° " B TNRy B R D 3R F CDE 2.101
identifier source " ° DYV—R(HARIERITE) .
CFDS = Financial contracts
for difference
FRAS = Forward rate
agreements
e FUTR = Futures
% B (RH9) BEE RS, _
129 |Contract type BFELE iy - o[£ . FORW = Forwards ESMA 10
MESh-EZNIE. TORBITH->THESIND, OPTN = Option
SPDB = Spreadbet
SWAP = Swap
SWPT = Swaption
OTHR = Other
. FTL A RBALERA, RFaRF:
130 |Option style 71;7"/3/7\5'4 FTLavEFHETEEOMN, EE B {F(European). BRTIZIEE SN F-—ED H {F(Bermudan). SEAFES Z g:’:f::n ESMA 133

RIFZHEAR P DEBE DB E (American)DVNT N THEINETT .

EURO = European
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Data Element

Name Leglleg2 | T—HER%A T—HERDESR HAIE "5 Source "
FFava1TFER A,
TUNRTFAT RN ILEEDREELZBATIEITHEIO TS EDREEETHNT
BEF)THBH . XETUNTATZUOREBICI—ILELIET VRO VT THEHEHIK
TELRLA DR, BEFAXE:
AIVTavDEEIX. RDEEYVET S, PUTO = plljt
131 |option type $Tas a7 [ AT YT A DRI ThY, B FHBREHERIROMELTATY ol - g N
T | o — 3 T
CEAENERRFORIEEL TRy TERRET SEFHERT HA Y —RTyTvavnig [OTHR =N THEN Tk
Ptk THINEHBTERNES
vy RUTOTOEEE. ROEBYET B,
-7 DBEFITvk]
~FyvITOEEFIO—)]
EREEAROIRE SEE(CLYRESND) LT EEEM 1+ 21-HOBAT
CHREFTROWMBILBHICIYARICHESNLGD, BE—ORFUNEZNOBERELT. EHET
THEn32oL EDEREI
CEREOBEEHICEVTTRICE—DREZETHRET LN BHONTVRMEED . F—
oo sseme |DERBICEET 220 EDIRE e me
132 |Package identifier DYTIR | oy —SI i AN EME| LREHR THEL B N EERDBAN DS Varchar(35) B mEcERDEL CDE | 289
COT—REE L UTFOVThHOBEICIEBERAEALL, - = Fhte
YT —=U R ThhTWENMES
- TRy—=3ay
SR DMER T/ —SHATARBELEE, vy —CHATRAF TR H
ATEHENS.
Xy — Bl R i =1
]S e 7 o5 THHHE
WESNI=TUNTAIREINERERTH L/ \vTr—O 2RO, Num(18.13)
COF—SEAE. UFOLTAADBEICFERENEL, R it
Package Syl —SHRE| I =T B THhATLVEL = °
133 transaition rice i Iy —SEEBIRTLYRRERSA TS Sy —SERE s =3 CDE 2.90
P %i?ﬁétiiﬁﬁ~Hﬁlﬁﬁ%&lﬂﬁﬁﬂ'é?—?lﬁﬁ(1ﬁﬁ$§iﬁ‘§~1ﬂﬂ%§§i1ﬁﬁ$§®§ﬁ<$1ﬁ)b“ “BBEE "
& %,
Rt —SMEIEH A RME ORER SFHTHoTH, RITEHTSIENTES, AL
(5] :2.57%%0.0257£ KT ) o
/i"y’r—")Hﬂlﬁﬂ”ﬁb“ithé;r’LﬁiEEo S
Package e COT—AREHE. UTOWTFAIDBEICITERINGL,
134 |transaction price ;ﬁgé%m/ﬁygl I\ —=U A ITh N TULVELY a I(i? ‘g)ﬂ CDE 2.91
currency = Ry —SEEIRFLYRAREREATS ar

S\ —U R | it R EE=3
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Data Element

Name Legl Leg2 T—AEFREA T—AEZXRDER HAE "% Source "
Char(1)
-1 =%%8
-3 =/
Packase Kol —SHE | E R RS B LROFBEIE, EEO
1a5 |pockage Ror—SmEl |COF—5ABE. LFOLThhDBAIEEREALL, BEpCHEOE HUNRY oo | 200
transaction p it &5 =SB DR TG Sh3BENHS B, '
Ry —CEBIRTLYRA BRI TS BEORBIZHVTE, S—
o T—UTIIEINITHR
EFTDHIENERINDIGEE
N&H3) .
N\ —UWEIRTLYR R
E=1THBEE
Num(18,13)
EEDIE,
BESNETUNTAIBEIA vy —SBEI OBRERTH L/ ST —SSROIWBIEH. | oo, o .
IR — SRR T LR (2 DEEMEDE) CEENHBE D/ s — B3| EiH, gé;;gmﬁg“ﬁ"d‘“*i
Package :aﬁ'—alﬁar;tjr;;iwm\fhb\o)i%@r:t:ti@ﬁﬁénm\o ﬁum(nm) =
! N —UBE| - N —O B THh TV e =
136 transacten ZTLOE | Sor—ImBIEE A EREA TS P2 LS GDE | 293
P )\%jﬂﬁ‘éfii%ﬁx/\;j/’r—;jd){@Qgﬁtﬁgﬁ%%%i?’ﬂﬁlwxj’b'yF&UF*ﬁiéﬁ’é?—’ﬂEE - : °
(RTLYRBE . RATLYRERR) DR %o eSS Wk
R —SMBIRT LR A EEE DRE B FBTHoTh, RIZEHTHENTES, Eé;;gmﬁg‘g'”‘“*i
Num(5)
R—V R RAVITREND
EEOEBHIE I 257%%
257K ),
/\°‘y’7'—‘“/°HEE_'vIZ?’b'yFiJﬁi?xﬁTéhéiEEo &
Package oSS COT—2BEEE. LTOLThhDGEEICIETBERSIALL,
137 |transaction /X\;’Zjb/égl =T B Th R TV I(?l?ar‘(‘g)ﬂ CDE 2,94

spread currency

R\ —UEEIHEEAERIh TS
I\ —UEBIRTLYRREE =3RIE =4
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Data Element

Name Legl,Leg2 T—RERA T—AEZXRDER HAE £ Source "
Char(1)
c1=%%8
<3 =
Package . . /\Q‘VZ_’\)Hﬂg|Zjb‘yp’c’§7??'éﬁffo 4= R—y R-RAUk
138 |transaction Nyr—URE [ZOT—FEBIE, LTFOVWTFnADIBEICIEBERINGL, LREDEFAEIZE, EED CDE 205
o notation RATLYRRRE | 1895 —=UHTh N TLVELY B2 EDE HIRAED :
sprea Ry —SEBEHEE A EREATLS ShHBENDHD BRI,
BEDREICEVLTIE, /83—
T T —UTEEM TR
EHETDHENERSNDHS
nHd).
EH/ZR
=S40 . _ . (Boolean: True or False)
139 [Package indicator iy BEIN T —CBEIO—ETHEINESIHDIUTTr—4, CFTC 45

N —UBE| True
I —U BB LS False
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RF1 Day count convention (ZEIE27R&)

cromers | 15020022 s FIX / FIXML | FIX / FIXMLa— . FpMLa— .
HEE | e 18020022+ DEH S RiE il e FIX / FIXMELE S g FoMLEDEZ
S E R s S LA ISDAE HE 2021ER) 723461 FTAhIU TS50 1185
LISKETANSN. ATORFBEL L AERE 757 RIBISONEEE QOEI) 7= 3t 16750
F30H. F60EELEIC. FIBEHETEHE. HHAOKAD (DB BT, Datel EDate2h52H DBAEAIZ B3 27%32) 1/ 357570 FISDA 20004 FE LR (200026 A Hi) Of:
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. _ R G| 4B TREBSN T SIBRZHE . FUATATIREIZDNT, A DIEEI SEE A, L
owe2 gg‘zl‘yway collateralised: counterparty ;)ﬁm*ﬂf* BEIAFE2D | o0z EHiMI-EBEISEE AN, S EHOIG HEEE. (\AEHIEMEDEANLTH
HOEBEESN T,

. ] e | DB AEERETHESATOARRZY L FUNT I ONT, METEOIREI HEE A, L)

OWP1 S:jn‘tvgjga{fya’f'a”y collateralised: %@gg’}{ BRI LF EEM%O);&%\ TN EBEHLS EEUAN. 5O LEEE. CHRHICEHIIHNSDAEEL
ANBEREIN TS,

. ] e | DB MEERTHESNTOABRREY L FUNT IOV T, M5 OIE LEEA, BLEEL

OWP2 S:jn‘tgfgaifyag'a”y collateralised: %23.35"3( ARG SH ﬁwlib; i;m::ak?EMﬁaAn & T AQME| L EEL. EHMICEMIIHNSDHEEL
ANBEBEINTNS,

FLoL |Fully collatoralived (emiam) G| 4B TRBINTOSIBRZH L . FUNTAIIREIZDN T, HAHOMEI SEEA, LA

E0EFH, ERMICETEHEEZELANSERESN TS,
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AlER4 BETXAK EEN—ALNTHESNDEERT UNT(ITREIDGEE (FIETHE)

Product (&) Converted Amount (Bt D £ %)
Equity options and similar products IDAT4-FTav RUELT2EH TEEEEBRIBEAOTYIRIZY DTS
Equity forwards and similar products IIAT4 74T —FRUSELIT 5B M T+ T—FEEEHRR BT A T VIR VDR

Equity dividend swaps and similar products |ZOA4 T4 TA4ETUR-RAD YT RUEMT 2E &K HMEETEMEEERABREA O TYIRI=VDIE

Equity swaps, portfolio swaps, and similar IDATA-RIVT  R—bTHUF - RITYTRUOLEL

oroducts ey LA EHMABRITAOTYIRI=IEDIE
Equity variance swaps and similar products  |TZOA T4 -/\J T2 R Ry T RUBLIE R YT RADEE

Equity volatility swaps and similar products |ZHA T RST4UT4-RATVvT RUVELER NADEETADE

Equity CFDs and similar products IYAT4CFDRUEELE S LIEREMR BRI TYIRIZVEDTE
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BRS TILIVBAT ARV EZATDEAEHE (FIE101, 10208E)

ROKRDTENET 230 3L TEARVNILTORAEGOR G, TI2aV L TEARVNATOHBEDOETOEN THBARELHEAFEDLEERLTNS, TICRETOHASINET I3V 2/ THY RSN,
5'J;:(iﬁ‘(&)E‘F;)Iéhf:*f&‘zbﬁlffjﬁ')Zbéhéo FrviRS @) MFVFBEEREDRYIRIE IBESNEHEDENLR—MIFTEATOINESIHERT MO LTORAEDE X, T—22FEHE
LBWATREMEA B,

Event Type
Action type & Compression Clearin
! g .
Ever‘1t type Trade Novation R:(I;uRcl’fitn TerEﬂair:IZtion Clearing Exercise Allocation & (E);E::: Transfer CoEr\;::;ite Upgrade
combinations (TRAD) (NOVA) Exercise ETRM) (CLRG) (EXER) (ALOC) Allocation (CREV) (PTNG) (CORP) (UPDT)
(COMP) (CLAL)
New (NEWT) v v v v v v v v v
Modify (MODI) v v v v v v v v

A
c Correct (CORR)
t
i Terminate (TERM) (%4 (%4 (%4 (%4 (%4 (%4 [%4 [%4 [%4
o
n Error (EROR)
T Revive (REVI)
Yy
p Transfer out v
e (PRTO)

Valuation (VALU)

Collateral (MARU)
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1. 5 -HE

EHELIMELER VUS4 FES ARIERD INEETU/NT 1« THEIORFHFICET 2NEF
1 (UTF TFS] £S5, ) T, eMBEARGIEE#HBESERUVSRE AN £ESF LG
BEHREMSIEHRSEEEFICIREL. EIERZEESBEIIREZZTBEIERICOVT.,
SEIZFE1ETEDLIBEICETIEHEER. REL. RETIHEIEREABKEXRE
ICHRET S EMARODLENT NS, ZLT. FEFEA4EE1EHTENDIBFEND—DOELT, W
SIDEAICRET 5FEE (BAWEIENF UTD ) AEFSh TS,

—o TEEWSIEMNF UT]) OFBEDEZ AL (X, &8F. £REK, migA v I75F%
E. SHBEASENSNTIERIBRRETIERFEREZ. UTI OFEES UTI OoXESE
ICBET HEAAZFRTIDELEDTH S,

2. UTTICAT S EFMLGER

(1) ==
EARSIHATF UTD OHBSOERH) ISEH3HEOREEUTOEEY THA,
P RE
Ma%E1 RE2AESRITRET 5 [SMERDGIARREE &
BERBE UE2%BABE4BASRET 5 [HEIHRRIERAZEE] 210
5,
ERERBE BEBBELUNOIHELS,

2 B RAR—5—H5|

BARUVBARUNDEEICHRE SN S5,

EFRTIVNT4T

EFRTy TRUSHF T2 3 U RETNICELT 5EREET

W5 75y b7+ —LA

BISRF - g4 V75 FES (CPM]) &FAEEEEREE
(10SC0) » RTBEEESMN 2017 FEIZARLE UTIFH=HL -
HAZRBERI WUTF IT792AL - HA4F2R] EWVS, )
Tl Trading Platform [(F4FEEE SN TULVEL, TEHFEEEIES5
F UT]) ORBEZENDEAZAAI TlE, BIRIXEFRGIEBEEZREL.
BEHEBIIE TR,

BETov bI4—L

BFHICaAVI7A—23VETS3T5Y b Ir—L%EET,

(2) EREGIENF UTD) EiXfErd

EAEBIERIF (UTI : Unique Transaction Identifier) I&. HENR E L BEBDEEIIZ
HETIEENDI—FTHD, BEIOHMEICHITIHEELZFLEL. EBUFICKEFO0—NIL
BT—2&EHMERETIIENBRESATILNS,

UTI IZEIFAZ #4448 (ISO :The International Organization for Standardization) [Zd&
% IS0 23897:2020 (Financial Services—Unique Transaction Identifier (UTI)) IZEDZE.
RKXFDTILI7RY F AL RUEFD 0-9 TERINIRAXDZ2HTOXFITHY. 5551
D 20 HTIXAHEE OIS ZA#AF (LEI : Legal Entity Identifier) E&hTULVS,



(BE) TI/=AL - HAFLRIZHITHT70—

TUOZAI - HAF VAT, FIRNEROEL. BEIAERBEHNEINFLLIREIICEEH
HBEE (AvTLyiar, xyTaVT. FEH) [ WINAOIEILEECETIER
AHot=15E (BEF) . MEIA 1 DXIZERDOMDEGIICESHA onl=FHEIZ, FHRICUTI
EHBETEHELELGH>TLNS,

Ff-. TUOZHIL - HAFVATIE, FBBIZOVWTUTDESY 70— TEEIAT

W5,

ATY7

Y9 S EM

HTBESF

1

BEHBEIEEREIOAI A —IN—T 4125
L9 5h,

ZLT H5E. AEME
ZAELAWMESE, ATy T2

WMEIDAh D —R"—F11F. FEHEED
ARRBICKZET S, ZETHBEE. &
ZARRBIE. HFEWEITHENT, FER
BELTITHLTULSA,

ZLUYHER. BERE
ZELGVMERERTY T3

WEIEEIEI TSy b T+ —LTHITE N
AN

BT BEE. MBI TFY b7+ —L4
ZALBWEEFRATY T4

WElFEHEEBE > TSN (Thahb, B
SIEFFEROEOHRE BT SRR E
RAEndn) .

ZAETHHEE. ATV T10
ZALRBMEERFRTY TS5

BEDAIVE—R—T 4 [IHEEHZEH
LTL3h.

533558, A7vT6
BLTWRWNEEERTYT7

BEIFEFRESN=N, B LIF, Sh
o2h. BEFREINDBAE. BETS Y b
TA—LF, BRAINDIRALEDE,
EREINLHEEAIC UTI ORFBENAIRETH
Y., ZDEEAHY. FBESNTLED,

ZATHHEE. BETSY IO+ —L4
ZALBMEERFRT YT

WFhDT T4 740 UT] HBEEEFZEH
FTEIRENEREST HITH-->T, hov
B—N—F A DIRRIZEHLEDILKF7TO—F
(RADOFELEFKRE) #EFEALTWL
5h%

BT BB, XT VT8
BELEVBEE, X7y T 11

UTI {EFBEMICEL T, B&EY HE-ICH
T5hI o3 —R—T 1 DRHLEDELED
(FIER—T&®HBH.

RA—DHE&IF. ATy T 11
R—TREWNMEEE. XTv 79

BRAINDHRETEH. WThOoToT4T
AN UT] FBEDEEEZETEHIRNENNED
Y (G RAYY N

EHLNTWSGEE, BESh-TY
TATA
EHLNTWEWNMEEIX. XTv T 12

10

HBHEEOHRE. HOEEOHMELY £
IRV

ZUYHEE. MEHRNEEED
UTI o3R8 IS ZEHL
ZAELABWNGEEERT Y T 11

11

W98 —IR—F 4 DET, WThoTY
TA4TAMNZOmMEID UTl 2+4FFLEE
FHTEIRENETEDHDIEENH DD,

ZUTHEE. UBREEIZKYEESE
BI3IoT4T4
ZFYELBEVWEEIEFRATY T 12




WEIFEFREEEN, b LLFEND | RETHBE. BETIYv FI+—4A
Mo LLESTHREE. BETSY T [ RBLABVMEERERTY T 13

12 | #— L4, EAESLSRAICLEDE, &
RKENLHEBAIZ UTI OFBELATRETH
Y., ZOEEAHY. FBESNTLED,

WEIZEELE=REZTHhETNIELELL | ZYTS5HE. BEIIERSEHE
WE—DOIGIERERBEANH DN, B | ZBLEBEWVEEIE. AD 2 —R—T
13 | RGIEHRBEMAEL. EAIIDBREOT | 1 DHENFOXFEEZFIBICHESR, HW
T UTl OFBELAEETHY . TOERLSD | IET—FBBICHE 2D 2 —R—TF
Y, FEIIhTLSD, 1 FEE

3. BXRIZHITS UT]I OFFE
(1) EZA

BRIZE TS UTI OHFFICEAL T, ERMLGEZAAZUTOLEEYEHT 5.

(HREEHERLT OS]
D FIZAL-HAE RO T7O—IZH# S,
@ EFICHISHWNMEE (EEMICRLZEINRELBEELEL, ) IHEERE LT S,
LEEFSEOARL. NEILEEOHEBHIZISLTHBT S EWVWSTAEENREZI LN
3., BELEBEENELHVWESEBET I EAZEELL, RIS TSy b 74—
LOBETSY FIA—LN—BHREVRATLARNS TILGEETHBENTEHNESIZE.
eI SEEMNMRUTI ZHREL=HEIC. EXELGUTIICELEBERADINELH S,
MEE7EESBEBRUVESEFIBLVICEMIEEMTETRE 115 IEMERIGIZE
BEEDSHLEMTRENDEET PERUVEHAFREENDEDIMEIZRDLSICED B4
F1ERVE2ETEDIHNEENDEARDIEET ) /ANT « TEBIDFEHESH 3,000 &
AXBETHIMEIERIEBTREE & 3,000 EALLLETHIMEIERIEBTRES & DR
BIIZDWTIE, BETV/NT 4« TWEIOFEHESA 3,000 EMLIETHSEEIERERST
REEFELXNBBLHET S JEETVNT« THEIOFHESAH 3,000 EAXETHDE
BIEMER TN REZNISE. ERMTFEERUVIGIEREEMBIcH L TURETHD L
FWMELEBEICIE, —SDEET /AT« THEIZDWTHRERZENLERBREINTINS =
») .

(BREEHBHE LFRERHE (—HBOETMBRNMEIESE - FXZEAN - BAF) LDOH5]

HBESBELEBREEBE (—HBOEMBEMMEIESE - FXEA - BAE) LOWEIC
Bf-o T, TS5V M IT+—LTHEZET. MEIRFEDLELOADNAET HILENLEL
EEBICE. |ERBENTET .

CEHRE&EFBER T DEEI]
FBRERBERTOESIORFITETH D,



(2)

BERAONBEDEZS

(1) DEZAFZBROHGETICHTEDHS L. BRIDERNGHBZEDEZLIIUT

DEBY LB,
D £MFRTVINTF1 T, DS
k() 7$EQ k() F&E -
W51 75y | BE&EH a B35l W TSy bhIr—L | DUT T EhEE
Fo+—L4 (%) NoGE. SR
FIA BEEMNEEIZHRE
B - yEB| | BEHE FEHMENSENE %
wmeE
EEFEEF W51 75y b7+ —ALA
(%)
BETSy | BEES a B5| BAETSYybrIA—L WBITSY FT4—
oA —4 (%) LTHRH&ESINGHL D
FIA -8 &IZR 5,
gYFTY)ovTENnG
hot=15&. £l
BEAIE| ZHE
B - yERB| | ;EEHLES FEHMEA S %
wmeE
EEFEEF BETSY b I+r—L | BBITSYy b +—
(%) LTHBESINGEL -
-5 &ICR 3,
RS DEEI LEELRES

X OBl -BETIY I —LMRMFBEICEELTLENMESE TERUSNDESE] £LT

LEEAFDARICKYMNBEZRET 5

@ TH9A4T4TINTaT

S5

E

BET5vy I+ —LZEFA

BETIy b T+—L (X)

LS DELSI

LEEAE

¥ BEITSY L I+—LHMARBICEELTVVEWNEEIE TERUSNDOEmE] & LTHEHR
FOERICKYVMNBEEZREY 5.

" o BRSIIFERG I HEHMDIE|, FEHEL, FERE RN LEEHMOIMEITHS B - v MEIZRET HIHEIC.
aBBIDUTI A Prior UTI & LTRELAD T EMND, BBITSY F T+ —LPRBRET Sy I+ —LEBEBAIBRA
B EISEYICEET DRENH D,

PR 2B EEMTERE 1065 [EHERMEBIZEORRIEINSBANIERTRENMEET 2BEIRUVERE
BET M ITBVTRESISBFERBZART 25T EMEBRANSHEZTS (UT. BHROEEL, ) .

S—FlELT. AT T AL A VBB ENBELT D EORBEICHE L THBEERDDELGENEZ LN

%




@ BEEA T a>. NDF*, NDO°
(1) OFEZAICEWNMTET 5,

ATy T arnigs. FRWEIE - 7Y 3 oETH (RUy TERKE) ThEFhTER
DEIZHENUTI OHFBELBETH D,

(3) Y ARKR—F—H3EI
HSARR—F—EEIIZENTIH, REIELTTFYVZAHIL - A4 FAOT7O0—-IZH#SIHM, R
Ty 710 THZEEDOHRIE., thD;EEHOHBRIY LRV, | DIBEENRETHIIBHAIC
T, A7y 711 LIRIZIETT S,

X AV E—NR—TAHRT SR EHEBHNDEREICIEET S L LMES, S
EBBERFRTYTI0 TROGNDZBRELHARMAF LR VEEEHLERET DLERILTVLOD
D. HFEALEAMOHBBEITOLENH D,

BE. CORFEWEHDZEZED UTI DNBBIL—IILEZEBETDHELDTELGLS., RERHBHE
F. A8 —R—TFT DUl DR/BIL—LEEELLGTNEE S0,

4. BRIZBITAUTI OfF
(1) EZA

WMEEBHERLTOIMEITE, WALR—D UTl Z2HET HILELNHDH. MEIHAEEFMTHRSE
FRICREICE S &5 UTI ZEONHET HIVELNH D
ERXWLGEZRIUTOEEY THAHHN., EIHOREIBOHMELFEHHDTIEAL,

m5lE. FIATSH120F UTI o &FAH*
W51 TS5y b T+—L BETSY b I7+—LE
BETSybI+—L
SWIFT SWIFT’
ZOith —fFlELT, a2 ITFA—a Y (X)) X
& e-mai |

¥ A= aFiL- YURIMMUDFELIYILEWC EITBET 5, AIREGRY . EFHLG
FHENEFLLY,

F-. MEIEREFHE~NOBERIZBE T+H2 EXBLURNTERT ILENH L0, REI
ELT, WERICABI DL ERARITHAZTOLENH D, L. MEICHITES LS
UTI OfFZTSLZRMREL T, [FEEN LD UTI ORFIZKELLNDEBE. (KkK
DHBETEHLEL) BREEBESMABZTORUTI ZHET S EbEZI N D, LB UTI
[ToWTIE, EXGUTI AFESNRE, BONELEBEADILELNHD.

4 non-deliverable forward
5 non-deliverable option

SEBITSY FIA—LEFATHEE. MBI TS5 Y b I+ —LTHELEUTI 2BETS Yy b+ —LEBLTHEA
TRHEEICRS (T (2) @) OERBHRER. ) o

TSWIFT A wvt—zB 0T, UTI DA 45'1E T22M (UTI Namespace/Issuer Code) , 22N(Transaction Identifier) | &
LTEESNTLS,



(2) ERIOHXBEOEZRA

(1) OEZAIZEICERINOLYEHRALEAEDEZAIUTOERY LB, ZZIZE
HLTLWALERICTOWTIIREISEERTRET S,

® &#MRTYINT 1T, DS

Vo :10) PFEQ 2% - [©) HEAE
Wmsl TS5y | FE&ESH a B3| BETSY I+ —L4
A — L
FI

B - rWEl | BEHENOHAEZZTILENHHEEE
HEMEN > ERMEEICHE (LR—FFOD

Y—ILEFIA)
EFEEH BETSy hI+—L
BETSv | BE&EH o B3| BEToy b7+ —L4
T A—L
FIA
B - vEEl | BEHREINSCHEELZZTILENHDIBEEIE
BEHEISEHMBBEICEE (LKR—FED
Y—ILZEFIA)
EFEEH BET5y b7+ —AL4
EREUSNDEEI —flELT, o ITF7 A= a3 URIE e
mai |
@ TU9AT4TINT1T
o] HEAHE
BETS5y b7+ —L%EFH BETSY rI+—L
EEUSNDEE] a7 A— 30 RIFemail

® BEFA T a>. NDF. NDO
SWIFT, #fia> 7 A—> 3 XIFe-mail THEIT S,

5. TO/MDEHR

(1) FREBSBELGS AL INLARV b

TOZAI - FAFURTR-T, ARSI EICRHBEOLERZRFATILENH D,
EXWLGEZABIUTDOEY THD, GH. WMEIART L. 1D 1 DXIFEHDESINh
[TRH 285G, FH=4 UTlI 2ERT 5%

(i) FTICH/ESNTLSTU/NAT 1 TWEIET 2H-LERVBE S N=HE. XTiB
EITHESNBFRO—MHIEESNGE, HEKEBMLUT] 2> THERBEEEH
5, BIZIE. UTFTDLSIGT—ANEZ N D,

8 20 F o avIBNTIE, HEmEIRRICUTI 249 & &BI12. T2 3 UFT (Exercise) Bl Underlying DX
Y TDFEICEREINE 2 EMD, YBRTY TITHEDOUTI 245 L EHI2. RT TS 3 VOFHBEEIED UTI &
Prior UTI &£ LT$#HRE&ET 5,




a. BiMEXIEZINIZELULERBIRE S NE=EE,
b. MEIAAL T 7—LEINF=DENE WD, BEICHRESN-HERO—EHLEESI L

T: Eéo
c. YA, PEFHRTYIREINICELUTIIOTHY .. ZHHEMIZECTRER
ADNEFHLTLBIGHE,

d. HARRATSZHIMER E LN o1z, MEIOFHAKRT T HBRNBE SN I=HE,

e. BEICHRESINEFERO—ZIZUTI LADBYMNHYBESINIEE, =L, B-o
F-1E®A UT] BIATIHAZLMEEIZR S,

(ii) FEO)LUANDTr—XTIEFE=ZUT] 24F - FRT S, BIAE ULTOLESHES—X
MEZLOND,
a. WIFhDhDAhD U2 —IR—T 4 ICETEEELRH-=HE (/ R—=2 3 V"O—FD
MOV —IN—T 4 NEEMBELE L LBFEETIMEISE)
b. BETHHIUE—N—T4HRELHA. BEE-oTULEMNEHLLT. TUNT 1 TH
BIA 1 DRIFEHDMEDT ) NT 4« TREIICEESHZ ON-HE (v TLyiay
%)

(2) BIfFEGI0E#HKL

BERSIICOVWTHITAERRZE >TEHTHILLLGHGEEITEVT, UTl ITEBT S L.
DO SABENGZ SN TR —X, @USI (Unigue Swap Identifier) ®F9=AJ - HA4 &
VRIS TG UT] G EMEIDHANBEENTEINTVET—ANHEHEEZ ONLHH.
DDBEIFMEEHFBIZEVWTHREITHEBZ LR UTI 2. QOBAFUZRBAIBESZHRET S,
HE., REEFBRLTOEEIDGEE. OTHREIZHESINS UTI (22T, BEWIEEFET S
WEFGEC, BRICEGDUTI 2B L THRE LTI EDAL,

Uk

O ERAHOTRERSY (partial unwind) 3 EIHEOERIEL,

0 52875/ R— a3y (full novation) MIFEIZIE, / A= 3 VD (AYv2—NR—F 4 NEES M) B3I
FHEOUTI 2T EEHIZ. BT LAY OFHILERGIO UT] Z Prior UTI £ LTHRET HIDENH D, BRI/ A—
23> (partial novation) MIHEE. AU SHILEREIDOUTI ICEBEHLTFEL, /A= 3 VB0 (Ao d—8—
TANEEINT) WEIZIEFHRDO UT] 243 & EHI12AH ) SFIILEBID UT] % Prior UT] & L THRET Z2HELH
%,



