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Question 1: With reference to alternatives proposed for data elements included in the group “Date”
(data elements 1.01, 2.01) and “Timestamp” (data element 8.03 in List 1 and data element 2.02 in
List 2)

QL. (a): Are the advantages and disadvantages of proposed harmonisation alternatives included in

the report appropriately defined? If not, which aspects should be revised and how?
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QL. (c): Which of the proposed harmonisation alternatives should be supported and why? Under

which circumstances would the alternative(s) be difficult to implement?
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Question 2: With reference to alternatives proposed in the allowable values for the data element
“Cleared”:

Q2. (a): Are the advantages and disadvantages of proposed harmonisation alternatives included in

the report appropriately defined? If not, which aspects should be revised and how?
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Q2. (b): Which of the proposed harmonisation alternatives should be supported and why? Under

which circumstances would the alternative(s) be difficult to implement?
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Question 3: With reference to the definition of “ID of the primary obligor 1” (data element 5.01)
and “ID of the primary obligor 2” (data element 5.02):

Q3. (a): Would the guidance be sufficiently clear in the case of original and cleared trades, taking

different clearing models into consideration?
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Q3. (b): Would the guidance be sufficiently clear in the case of trusts or collective investment

vehicles?
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Question 4: With reference to the definition for “Notional amount”:

Q4. (a): Should guidance be complemented by a definition of “leg 1” and “leg 2” or are market
conventions already clear? In the former case, which definition would you suggest? If relevant,

please provide an asset-class specific answer.
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Question 5: With reference to alternative 1, which harmonises both the actual “Notional amount”
(Data elements 6.01 and 6.02) and the “Original notional amount” (Data element 6.04), versus
alternative 2, which harmonises only the actual “Notional amount” (Data elements 6.01 and 6.02):

Q5. (a): Are the advantages and disadvantages of proposed harmonisation alternatives included in

the report appropriately defined? If not, which aspects should be revised and how?
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Question 7: With reference to the data element “Valuation amount™:

Q7. (a): Are the two proposed alternatives agreeable? Please specify for which types of derivatives

which of the alternatives should apply.
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Question 8: With reference to alternatives proposed for included in the group “Valuation” (data
elements 8.04 and 8.05):

Q8. (a): Are the advantages and disadvantages of proposed harmonisation alternatives included in

the report appropriately defined? If not, which aspects should be revised and how?
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Question 9: With reference to alternatives proposed for the data element “Direction”:

Q9. (a): Are the advantages and disadvantages of proposed harmonisation alternatives included in

the report appropriately defined? If not, which aspects should be revised and how?
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Annex 1: Table 1: Overview of the “Annex 2 list” data elements considered and their grouping/
Table 2: Examples of data element requirements to support authorities’ functional
mandates
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