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I 

Data Element Name I Data Element Description 
I 

Variation margin collected 
Monetary value of the variation margin collected by the 

by the reporting 
counterparty (post-haircut) 

reporting counterparty after a haircut is applied. 

C
--

I 

I 

Currency of variation Currency in which the variation margin collected 
margin collected is denominated. 

If collateral is reported on a portfolio basis, a unique 

93 
Variation margin collateral code assigned by the reporting counterparty that 

portfolio code identifies the variation margin related to the open 
transactions that are included in the portfolio. 

--

If collateral is reported on a portfolio basis, a unique 

94 
Initial margin collateral code assigned by the reporting counterparty that 

portfolio code identifies the initial margin related to the open 
transactions that are included in the portfolio. 

Data Elements Related to Actions and Events 
i---~1-

Date and time of occurrence of an event relating to 95 
I 

Event timestamp 
a derivative. 

96 Level 
Indicator of whether the report is in respect of a 
derivative or a position. 

97 Event identifier 
Unique identifier that links derivatives relating to 
an event. 

98 Action type 
Indicator of the type of action or reporting relating to 
the derivative or position . 

I 99 Event type 
Indicator of the type of Iifecycle event or reason for the 
action referred to in Data Element Number 98. 

100 Amendment indicator 
Indicator of whether an amendment to the derivative 
relates to an event. 

I Data Elements Related to Valuation 

101 Valuation amount Value of the derivative. 

102 Valuation currency 
Currency in which the valuation amount 
is denominated. 

103 Valuation method Source and method used to value the derivative . 

104 Valuation timestamp 
Date and time that the value of the derivative referred 
to in Data Element Number 101 was determined. 

Made 
Available to 
the Public 

N 

N 

N 

N 

y 

--·-

N 

N 

y 

y 

y 

N 

N 

N 
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Data Element Name I Data Element Description 

f----------t-------- ------,-1- -- -·-·-------

105 

106 

107 

108 

Next floating reference 
reset date 

Last floating 
reference value 

Last floating reference 
reset date 

Delta 

Next date on which the floating reference will reset. 

I 

I Value of the floating reference on the date referred to 
in Data Element Number 107. 

Most recent date of the floating reference reset. 

Ratio of the change in the price of the derivative to the 
change in the price of the underlying interest of 

' the derivative . 

Data Elements Related to Packages 
-- ---~-----------~----------- - - ---- -

109 Package indicator 

I 

L_ 

110 Package identifier 

111 Package transaction price 

112 
Package transaction 

price currency 

113 Package transaction spread 

I 14 
Package transaction 

spread currency 

115 
Package transaction 

spread notation 

116 
Package transaction 

price notation 

I 

1 
Indicator of whether the derivative is a component of a 
package if: 

(a) 2 or more derivatives that are reported separately 
by the reporting counterparty are entered into 
under a single agreement, or 

(b) 2 or more reports relate to the same derivative 
an d th d • t. t b t d e enva 1ve canno e repor e usmg a 
single report as a result of the reporting 
requirements of one or more jurisdictions of 
Canada or one or more foreign jurisdictions. 

Identifier of the package referred to in Data Element 
Number 109. 

Price of the package referred to in Data Element 
Number 109. 

Currency in which the package transaction price 
is denominated. 

Price of the package referred to in Data Element 
Number I 09, expressed as a spread. 

Currency in which the package transaction spread 
is denominated . 

Manner in which the package transaction spread 
is expressed. 

1 Manner in which the package transaction price 

I 
is expressed. 

N 

N 

N 

y 

I 

I -

N 

N 

N 

N 

N 

N 

N 
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I 
I 

Data Element Name I Data Element Description 

I 

Data Elements Related to Product 

Unique product identifier 
Identifier of a unique code assigned by the Derivatives 
Service Bureau for a type of derivative. 

CDS index 
Point at which the level of losses in the underlying 

attachment point 
portfolio of a credit default swap reduces the notional 
of a tranche. 

CDS index 
Point beyond which losses in the underlying portfolio 

detachment point 
of a credit default swap no longer reduce the notional 

I 
of a tranche. 

-·-
I 

I 

Factor of the index version, or the percentage, used to 
Index factor 

determine the notional amount of a credit default swap. 
I 

Crypto asset I Indicator of whether the underlying interest of the 
underlying indicator derivative is a crypto asset. 

Custom basket code 
Unique identifier for a custom basket of 
reference assets. 

- --- -

Custom basket indicator I 
Indicator of whether the derivative has a custom basket 
as its underlying interest. 

-

Basket constituent identifier Identifier of a reference asset in the custom basket. 
--

Basket constituent Source of the basket constituent identifier referred to in 
identifier source Data Element Number 124. 

- ------t 

I 

I 
Basket constituent number Number of units of each reference asset in the 

I of units custom basket. 
--i - - -

I Basket constituent Unit of measure in which the number of units referred 

I 

unit of measure to in Data Element Number 126 is expressed. 
I 

Underlier ID (Other) I Identifier of each underlying interest of the derivative. 
-

I Underlier ID (Other) source 
Source of the Under lier ID (Other) referred to in Data 
Element Numberl 28. 

Underlying asset trading 
Identifier of the platform on which the underlying 
interest referred to in Data Element Number 128 

platform identifier 
is traded. 

Underlying asset price 
Source of the price used to determine the value or level 
of the underlying interest referred to in Data Element 

source 
Number 128. 

I 
Embedded option type Type of optional provision in a derivative. 

Made 
Available to 
the Public 

y 

N 

N 

y 

-

N 

N 

y 

N 

N 

N 

N 

N 

N 

N 

N 

y 
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Data Element Name Data Element Description 

-

Data Elements Related to Payments and Settlement 

Final contractual Date in the agreement by which all obligations under 
settlement date the derivative are to be satisfied. 

Settlement location Place of settlement of the derivative. 

Settlement currency 
For each leg of the derivative, the currency in which 
the cash settlement is denominated. 

Amount of each payment under the derivative except 
Other payment amount an option premium amount under Data Element 

Number 144. 

Other payment currency 
Currency in which the other payment amount referred 
to in Data Element Number 136 is denominated. 

Other payment date 
I 

Date on which the other payment amount referred to in 
Data Element Number 136 is to be paid. 

---

Other payment payer 
Identifier of the payer of the other payment amount 
referred to in Data Element Number 136 

I Identifier of the receiver of the other payment amount 
Other payment receiver I 

referred to in Data Element Number 136. 
------- --

I 

Reason for the payment referred to in Data Element 
Other payment type 

, Number 136. 
- -

Payment frequency period I For each leg of a derivative , the unit of time of the 

I 
frequency of payments. 

I For each leg of a derivative, the number by which the 
Payment frequency 

I payment frequency period is multiplied to determine 
period multiplier 

the frequency of periodic payment dates. I -+--- I -----
I 

- -- - ---- - - --- -

I Option premium amount 
1 

Premium paid by a buyer of an option or swaption . 
-----

I 

I Currency in which the premium referred to in Data 
Option premium currency I Element Number 144 is denominated. 

I 

I 

Option premium 

I 
Date on which the premium referred to in Data Element 

payment date Number 144 is paid. 
-

First exercise date First date on which an option can be exercised. 

Fixing date 
For each leg of a derivative, the date on which the 
reference rate is determined. 

I I 
I Made 
I Available to 

I 
the Public 

I 

N 
I 
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(52) Appendix B is repealed and the following substituted: 

"APPEND IX B 
to 

MULTILATERAL INSTRUMENT 96-101 
DERIVATIVES: TRADE REPORTING 

Equivalent Trade Reporting Laws of Foreign Jurisdictions Subject to Deemed Compliance Under 
Subparagraph 26(3)(b)(v) of the Instrument 

The regulators and securities regulatory authorities have determined that the laws and regulations opposite the 
following jurisdictions are trade reporting laws for the purposes of subparagraph 26(3)(b )(v). 

Jurisdiction Law, Regulation and/or Instrument 

European Union Regulation (EU) 648/2012 of the European Parliament and Council of 4 
July 2012 on OTC derivatives, central counterparties and trade repositories 

Commission Delegated Regulation (EU) 20 l 7 /979 of 2 March 2017 
amending Regulation (EU) No 648/2012 of the European Parliament and of 
the Council on OTC derivatives, central counterparties and trade 
repositories with regard to the list of exempted entities 

Commission Delegated Regulation (EU) 2019/460 of 30 January 2019 
amending Regulation (EU) No 648/2012 of the European Parliament and of 
the Council with regard to the list of exempted entities 

Regulation (EU) 2019/834 of the European Parliament and of the Council 
of 20 May 2019 amending Regulation (EU) No 648/2012 as regards the 
clearing obligation, the suspension of the clearing obligation, the reporting 
requirements, the risk-mitigation techniques for OTC derivative contracts 
not cleared by a central counterparty, the registration and supervision of 
trade repositories and the requirements for trade repositories 

Commission Delegated Regulation (EU) No 148/2013 of 19 
December 2012 supplementing Regulation (EU) No 648/2012 of the 
European Parliament and of the Council on OTC derivatives , central 
counterparties and trade repositories with regard to regulatory 
technical standards on the minimum details of the data to be reported to 
trade repositories 

Commission Delegated Regulation (EU) 2017 /104 of 19 October 2016 

I 
amending Delegated Regulation (EU) No 148/2013 supplementing 

I Regulation (EU) No 648/2012 of the European Parliament and of the 
Council on OTC derivatives, central counterparties and trade repositories 
with regard to regulatory technical standards on the minimum details of the 
data to be reported to trade repositories 
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Jurisdiction Law, Regulation and/or Instrument 

Commission Delegated Regulation (EU) No 151/2013 of 19 
December 2012 supplementing Regulation (EU) No 648/2012 of the 
European Parliament and of the Council on OTC derivatives, central 
counterparties and trade repositories, with regard to regulatory technical 
standards specifying the data to be published and made available by trade 
repositories and operational standards for aggregating, comparing and 
accessing the data 

Commission Delegated Regulation (EU) 20 l 7 /1800 of 29 June 201 7 
amending Delegated Regulation (EU) No 151/2013 supplementing 
Regulation (EU) No 648/2012 of the European Parliament and of 
the Council 

Commission Delegated Regulation (EU) 2019/361 of 13 December 2018 
amending Delegated Regulation (EU) No 151/2013 with regard to access to 
the data held in trade repositories 

Commission Implementing Regulation (EU) No 1247/2012 of 19 
December 2012 laying down implementing technical standards with regard 
to the format and frequency of trade reports to trade repositories accord ing 
to Regulation (EU) No 648/2012 of the European Parliament and of the 
Council on OTC derivatives, central counterparties and trade repositories 

Commission Implementing Regulation (EU) 2017 /105 of 19 October 2016 
amending Implementing Regulation (EU) No 1247/2012 laying down 

I implementing technical standards with regard to the format and frequency 
of trade reports to trade repositories according to Regulation (EU) 
No 648/2012 of the European Parliament and of the Council on OTC 
derivatives, central counterparties and trade repositories 

Commission Implementing Regulation (EU) 2019/363 of 13 
December 2018 laying down implementing technical standards with regard 
to the format and frequency of reports on the details of securities financing 
transactions (SFTs) to trade repositories in accordance with Regulation 
(EU) 2015/2365 of the European Parliament and of the Council and 
amending Commission Implementing Regulation (EU) No 1247/2012 with 
regard to the use of reporting codes in the reporting of derivative contracts 

United Kingdom of Great The Over the Counter Derivatives, Central Counterparties and Trade 
Britain and Northern Ireland Repositories (Amendment, etc ., and Transitional Provision) (EU Exit) 

Regulations 2019 

The Over the Counter Derivatives, Central Counterparties and Trade 
Repositories (Amendment, etc. , and Transitional Provision) (EU Exit) 
(No. 2) Regulations 2019 

The Over the Counter Derivatives, Central Counterparties and Trade 
Repositories (Amendment, etc ., and Transitional Provision) (EU Exit) 
Regulations 2020 

February 24. 2025 - 2:05 p.m. 
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Law, Regulation and/or Instrument 

The Trade Repositories (Amendment and Transitional Provision) (EU Exit) 
Regulations 2018 

The Technical Standards (European Market Infrastructure Regulation) (EU 
Exit) (No 1) Instrument 2019 

The Technical Standards (European Market Infrastructure Regulation) (EU 
Exit) (No 2) Instrument 2019 

The Technical Standards (European Market Infrastructure Regulation) (EU 
Exit) (No 3) Instrument 2019 

The Technical Standards (European Market Infrastructure Regulation) (EU 
Exit) (No 4) Instrument 20 I 9 

The Technical Standards (Miscellaneous Amendments) (EU Exit) 
Instrument 2020 

United States of America CFTC Real-Time Public Reporting of Swap Transaction Data, 17 C.F.R. 
Part 43 

CFTC Swap Data Recordkeeping and Reporting Requirements, 17 C.F.R. 
Part 45 

CFTC Swap Data Recordkeeping and Reporting Requirements: 
Pre-Enactment and Transition Swaps, 17 C.F.R. Part 46 

(53) Appendix C is amended: 

(a) in the title, by striking out "TRADE REPOSITORIES AND DERIVATIVES DATA 
REPORTING" and substituting "DERIVATIVES:TRADE REPORTING"; 

(b) by striking out "Instructions" before item 1; 

(c) by repealing item 1 and substituting the following: 

"1. Subject to items 2 through 6, a recognized trade repository must make available 
to the public, at no cost, for each data element set out in Appendix A opposite a 'Y ' in 
the 'Made Available to the Public' column of that appendix, the data elements 
contained in Table I for a derivative in any of the asset classes and underlying asset 
identifiers listed in Table 2 for all of the following: 

(a) each derivative reported to the recognized trade repository under 
this Instrument; 

(b) each lifecycle event that changes the pricing of an existing derivative 
reported to the recognized trade repository under this Instrument; 

" 
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( c) each cancellation of a reported transaction or a correction of data relating 
to a transaction that was previously made available to the public, in each case 
resulting in a derivative referred to in paragraph (a) or a lifecycle event referred 
to in paragraph (b)"; 

(d) by repealing Table 1 and substituting the following: 

"Table 1 

# 

DI 

02 

03 

D4 

I Data Element 
Data Element 

Data Element Description 
Data Element 

Allowable 
Name Format 

Values 

Dissemination Unique and random identifier assigned Varchar(52) Up to 52 
identifier by a recognized trade repository for alphanumeric 

each data message made available to characters 
the public. 

Original For the following action types reported Varchar(52) Up to 52 
dissemination to the recognized trade repository under alphanumeric 
identifier Data Element Number 98 of Appendix characters 

A, the Dissemination identifier assigned 
under Data Element Number DI: 

(a) Correct; 

(b) Terminate; 

(c) Error; I 

(d) Revive; 

(e) Modify, if the Amendment 
indicator in Data Element Number 100 
of Appendix A is reported to the 
recognized trade repository as True. 

Dissemination Date and time, to the nearest second, YYYY-MM-DD Any valid 
timestamp that a recognized trade repository Thh:mm:ssZ, date/time based 

makes data available to the public. based on on ISO 8601 
Coordinated Date and time 
Universal Time format. 

Unique product A humanly readable description made A list of allowable values and their 
identifier short available by the Derivatives Service format will be published by the 
name Bureau corresponding to the unique Derivatives Service Bureau. 

product identifier. 

(e) in item 4, by striking out "maturity date less execution time stamp date" and 
substituting "expiration date less effective date"; 

". 
' 
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(t) by repealing item 6 and substituting the following: 

"6. For each derivative referred to in item 1 for which the capped rounded notional 
amount is made available to the public, if the data to be made available to the public 
includes an option premium, a recognized trade repository must adjust the option 
premium in a manner that is consistent with and proportionate to the capping and 
rounding of the reported notional amount of the derivative"; 

(g) in Table 4, in the heading for column 2 by striking out "Maturity Date less 
Execution Time Stamp Date" and substituting "Expiration Date less Effective Date"; 

(h) by repealing item 7 and substituting the following: 

"7. Subject to items 2 through 6, a recognized trade repository must make the 
information referred to in item 1 available to the public 48 hours after the time 
reported for Date Element Number 14 of Appendix A"; and 

(i) by adding the following item after item 7: 

"8. If it is not technologically practicable to make the required information available 
to the public 48 hours after the time reported for Data Element Number 14 of 
Appendix A for the derivative due to periods of downtime required for operational 
maintenance, system upgrades, system repairs, disaster recovery exercises or any other 
exercises related to operating the recognized trade repository in accordance with this 
Instrument and its recognition order, the recognized trade repository must make the 
information available to the public as soon as technologically practicable following 
the conclusion of the period of downtime". 

(54) Form 96-lOlFl Application for Recognition - Trade Repository Information Statement is 
amended in Exhibit E - Operations of the Trade Repository, item 1(7), by striking out 
"accurately, completely" and substituting "without error or omission". 

(55) Form 96-101F2 Trade Repository Submission to Jurisdiction and Appointment of Agent 
for Service of Process is amended in the portion with the heading "Agent - Consent to Act as 
Agent for Service" by striking out the signature lines and substituting the following: 

" 
Signature of the Agent 

Print name of person signing and, if Agent is 
not an individual, the title of the person". 

Coming into force 
4 These regulations come into force on July 25, 2025. 
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