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+ 2.1.6. Maturity date of the underlying derivative
Q4 :

Additionally, ROC is considering using this data element more broadly to obtain the

information about the maturity date of the underlying derivative at the leg level such
as when a leg references a futures contract.

Do you have any comment on this proposal? Are there any other use cases that should

be covered under this field?
(A1)
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+ 2.2.2. Counterparty 1 identifier type indicator
Q6 :

The purpose of this data element is to identify whether an LEI is used for data element

Counterparty 1(Reporting Counterparty).

Do you have any comments for this field?
(A H)

5 1 A B I © LEL 2ARH SN2 in @& 2RI EETH 2 2 L 2 HBINT 2 M E
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+ 2.4.4. Clearing member type indicator

Q9 :

The purpose of this data element is to identify whether an LEI is used for data element

Clearing member.

Do you have any comments for this field?
(=AH)
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2.6.3. Valuation timestamp

Q13 :

According to the feedback received from some market participants it is not clear

whether valuation timestamp should be based on “calculation timestamp” or “input
pricing timestamp”.
Should ROC review the definition to specify that this data element refers to the

calculation timestamp?

Do you foresee any issues with this approach?
(=AH)

Valuation timestamp (22U Tl &-4REEEI 2 E D 7= FHI R, 37245, “calculation
timestamp” 35 X Uinput pricing timestamp” W5 TOHRENTFREINDHNE L E XD,

2.7.2. Collateral portfolio code
Q14 :

Should this data element be separated into two, one for initial margin, one for

variation margin? If you think that two separate portfolio codes for IM and VM should

be reported, could you provide business cases where it is needed?
(=AH)
ROC ® RARIZIFE T 5, ARG ICHB W TIE, BEICIM & VM 250 E & LT
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2.7.2. Collateral portfolio code

Q15 :
Currently, the CDE TG does not require collateral portfolio codes to be reported

consistently between counterparty pairs. Consistent collateral portfolio codes reported
by both sides of the transaction would facilitate reconciliation of margin data in the
jurisdictions with double-sided reporting.

Do you agree with the approach to require the same collateral portfolio codes to be
reported by both sides?

In what manner can consistent collateral portfolio codes be adopted between

counterparties? Should an international standard, such as the UTI or LEI be

developed in this context?
(A H)
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2.7.20. Collateral timestamp
Q20 :

The purpose of this data element is to inform authorities the date and time of the last

margin update. If a reporting party missed reporting collateral for any day they need
to be able to indicate what date the reported collateral applied to. Some authorities
may decide to require only the date, without a time portion. Do you have any comments

on this data element?

Do you foresee any challenges with reporting this element (if so, please specify)?
(=AH)
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2.9.14. Single barrier level

Q22 :
ROC proposes to add data elements 2.9.14., 2.9.15., 2.9.16. to allow for a more accurate

reporting of barrier options.
Do you have any comments with regards to the proposed definitions? Are there any

other elements that would be helpful in capturing the characteristics of barrier

options?
(A H)
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+ 2.9.25. Option premium schedule - option premium amount on associated payment date
2.9.26. Option premium schedule - option premium payment date

Q23 :

The purpose of data elements 2.9.25. and 2.9.26. is to allow authorities to better

understand the premium of options and swaptions with option premium schedules.

Do you have any comments or concerns on these proposed data elements?
(=AH)

VAT I URT ERETOEANLIE, ATV a TV IT AT OW TR
HEINTOIEREZRNEEZ NS, AT, AT a0 273702 TEET S 2
EHAETH L EZZXDONDLTCOYFEADBIMIARELZ X 5,

4



2.10.2. Delta

Q25 :
Should ROC add clarification that reporting of delta is applicable only to options,

swaptions, and other option-life instruments?
(=AH)
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2.10.8. Call amount
Q26 :

Originally, this field was included in the CDE to enable unambiguous reporting of

notional amounts for foreign exchange options. In response to industry feedback, ROC
is considering expanding the scope of this data element to cover options for all asset
classes.

Could you provide examples where this field would be useful for options that’s not

foreign exchange?

(axrh)
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2.10.4. Put amount
Q27 :

Originally, this field was included in the CDE to enable unambiguous reporting of

notional amounts for foreign exchange options.
In response to industry feedback, ROC is considering expanding the scope of this data
element to cover options for all asset classes.

Could you provide examples where this field would be useful for options that’s not

foreign exchange?
(A F)
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2.10.6. Call currency

Q28 :

Originally, this field was included in the CDE to enable unambiguous reporting of
notional amounts for foreign exchange options.

In response to industry feedback, ROC is considering expanding the scope of this data
element to cover options for all asset classes.

Could you provide examples where this field would be useful for options that’s not

foreign exchange?

(22 )
Q26 =kt 2 AL R ERIL,

2.10.7. Put currency

Q29 :

Originally, this field was included in the CDE to enable unambiguous reporting of
notional amounts for foreign exchange options.

In response to industry feedback, ROC is considering expanding the scope of this data
element to cover options for all asset classes.

Could you provide examples where this field would be useful for options that’s not

foreign exchange?

(A1)
Q26 (ZxfF D a A b EFIL,

2.15.1. Underlier ID (Other)
Q32 :

This data element is updated to further specify the allowable values.

This is not an exhaustive list and other reference underliers may be used.

Do you have any comments or concerns on the proposed amendment?
(A H)
ID OF—% U A MEHBTIERT 20ERH D ToDAMNEL . £lo, 4T —X
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2.15.2. Underlier ID (Other) source
Q33 :

This data element is updated to further specify the allowable values.

Do you have any comments or concerns on the proposed amendment?
(A2 B)
Q32 ZxtTH=a A MEMEIL,




2.16.1. Action type
Q34 :

While different approaches exist for reporting partial termination events,

MODI/ETRM should be reported for partial early termination with notional amount

adjustments and early termination with pre-agreed maturity date adjustments.

Do you have any comments or concerns about the proposed approach?
(=AH)
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+ 2.16.1. Action type
Q35 :

In light of the different approaches for reporting valuation and margin corrections,

with either using 'CORR' for both types of data or limiting to 'VALU' for valuations

and 'MARU' for margins, do you have any comments or concerns about either of the

approaches?
(A H)
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