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* #14 “Mandatory clearing indicator” in CFTC Technical Specification

Definition for Data Element :

An indicator of whether the swap transaction is subject to mandatory clearing under the

Commission’s regulations.
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* #42 “USD equivalent regulatory notional amount” in CFTC Technical Specification

Definition for Data Element :

For the entire swap transaction (not leg by leg), provide the USD equivalent notional amount that
represents the entire overall transaction for tracking notional volume.

Generally, calculate USD equivalent notional using methodologies described in the revised CDE
Technical Guidance — version 3: Harmonization of critical OTC derivatives data elements (other
than UTI and UPI), 2.70 Notional amount.

With respect to swaps denominated in non-notional terms (e.g., many non-financial commodity
swaps), methodologies described in existing guidance should be used if they differ from the revised
CDE Technical Guidance — version 3: Harmonization of critical OTC derivatives data elements
(other than UTI and UPI), 2.70 Notional amount. If guidance does not exist, calculate USD
equivalent notional for the entire overall transaction using market standard, economically
reasonable, and analytically supported methods.

In all cases, this data element should be delta adjusted for trades with embedded optionality or

embedded leverage.
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