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2006 ISDA

Definitions

(f) if “30/360", “360/360™ or “Bond Basis” is specified, the number of days in the
Calculation Period or Compounding Period in respect of which payment is being made divided by 360,
calculated on a formula basis as follows:

[360 x (Y, - Y,)] + [30 x (M, —=M,)] + (D, -D,)
360

Day Count Fraction =

SErrkhhh ke ke ek

* DayCountFraction 3@/360
v/

calculation DayCountFractionEnum._30_36@ <"2086 ISDA Definition Article 4 section 4.16(f): if “3@/360", “360/36@" or “Bond Basis™ is specified,
the number of days in the Calculation Period or Compounding Period in respect of which payment is being made divided by 368, calculated cn a
formula basis as follows:[[36@ x (Y2 - Y1)] + [30 x (M2 - M1)] + (D2 - D1)]/360.">

{

}

number: (360 * (endYear - startYear) + 30 * (endMonth - startMonth) + (endDay - startDay)) / 360

arguments DayCountFractionEnum._3@_360 <"The arguments to calculate the 3BE/36@ day count fracticn. 2886 ISDA Definition Article 4 section 4.16(g).
'Y1' is the year, expressed as a number, in which the first day of the Calculation Period or Compounding Period falls; 'Y2' is the year, expressed
as a number, in which the day immediately following the last day included in the Calculation Period or Compounding Peried falls;

'M1' is the calendar month, expressed as a number, in which the first day of the Calculation Period or Compounding Pericd falls;

'M2' is the calendar month, expressed as a number, in which the day immediately following the last day included in the Calculation Period

or Compounding Period falls; 'D1' is the first calendar day, expressed as a number, of the Calculation Period or Compounding Peried, unless

such number would be 31, in which case D1 will be 3@; and 'D2" is the calendar day, expressed as a number,

immediately following the last day included in the Calculation Period or Compounding Period, unless such number would be 31 and D1

is greater than 29, in which case D2 will be 30."-

{

alias period CalculationPeriod( InterestRatePayout -> calculationPeriodDates )

endYear : is period -> endDate -> year

startYear : is period -» startDate -» year

endMonth : is period -»> endDate -> month

startMonth : is period -» startDate -> month

startDay : is Min( period -> startDate -> day, 30 )

endDay : is if period -> startDate -» day > 29 then Min( periocd -> endDate -> day, 30 ) else period -> endDate -> day
}

REGnosys

THE REGULATORY TECHNOLOGY PLATFORM



REGULATION (EU) No 600/2014 OF THE EUROPEAN PARLIAMENT AND OF THE COUNCIL
of 15 May 2014

on markKets in financial instruments and amending Regulation (EU) No 648/2012

(Text with EEA relevance)

projection rule BuyerSeller_IRS <"MiFIR requires that the parties to a financial transaction always be identified as a buyer/seller.
To this effect, it specifies a set of logic in the case when this differs from standard market practice."s>
[regulatoryReference ESMA_MiFIR specification "2@16-ITMG-66 - Annex 1 Validation Rules" field "7" provision "The Buyer identificaticon
indices, the buyer shall be the counterparty paying the fixed rate. The seller shall be the counterparty receiving the fixed rate.
In case of basis swaps (float-to-float interest rate swaps), the buyer shall be the counterparty that pays the spread and the seller the
counterparty that receives the spread.™]
for target IS0_20022
when FixFloatSwap exists {
when SwapFixStream exists (
map InterestRateStream -> payerParty to synonym Buyr
map InterestRateStream -> receiverParty to synonym Sellr

when SwapFloatStream exists (
map InterestRateStream -» payerParty to synonym Sellr
map InterestRateStream -» receiverParty to synonym Buyr
)

1

when InflationSwap exists {

when SwapFixStream exists (
map InterestRateStream -> payerParty to synonym Buyr
map InterestRateStream -» receiverParty to synonym Sellr

when SwapInflationStream exists (
map InterestRateStream -> payerParty to synonym Sellr
map InterestRateStream -> receiverParty to synonym Buyr
)

}

when BasisSwap exists {

when SwapSpread exists (
map InterestRateStream -> payerParty to synonym Buyr
map InterestRateStream -> receiverParty to synonym Sellr

J

when SwapSpread is absent (
map InterestRateStream -> payerParty to synonym Sellr
map InterestRateStream -> receiverParty to synonym Buyr

D)

REGnosys

THE REGULATORY TECHNOLOGY PLATFORM



pe | indicate the spread for | publicly reportable

Safe,
co MM ODITY F UT U RES T RADI N G Price notation | The price, yield, T62. evveererrers | Information needed '\E,lfflment
spread, courmn,.:h:. (€8, 162 may to describe the ® arkets

10 help market

depending on the ty
of swap, which is acredit default swap | swap transaction and
cale index) :

calculated at
firmation.

1~ Share

aracteristic o

i = s
m“m“mlmn" price of the mhh |’ u—x . 3(' Calibri (Body) * 11+ A~ A = = _ | $~ 70 Wrap Text General - k. - - em . . (O Z %7.

v

paste u - S A = = = 6= 0= (=] Mergescemer v .o 42 % Conditional Format  Cell Insert  Delete  Format Sort&

17 CFR Part 43 o |(Blr[uiEsrA emacew | @i (E )| o o S, o
PV f .

A B c D E B G H
1 Rates approach for PN and APN reporting as of October 16, 2012:
z

3 P
Embedded Option on

a Product 1 Swap
Real-Time Public Re portl ng of Sw AP e g vt 17 N0 5ot ey 0 2012 s ‘. e 5 5 e . -
p———— Topo mhl cowap 6 IRS Fix-Float Rate Leg 1 (Fixed) Rate Leg 2 (Spread) ee 2 ee n/a
Transaction Data o ol S v LT v o = =
|rn.k-pcuda.m amounts, 8 IRS Basis Rate Leg 1 (Spread) Rate Leg 2 (Spread) ee 2 ee n/a
reconcilable post- 9 XCCY Basis. Rate Leg 1 (Spread) Rate Leg 2 (Spread) Fee 2 Fee 1 n/a
execution events, 10 XCCY Fix-Float Rate Leg 1 (Fixed) Rate Leg 2 (Spread) ee ee n/a
AGENCY: Commodity Futures Tradin o Nrff __Raelog (Fued) _[Raiblog2(Foed) Jree - e
- 3 g :’;\';;:"::f“:"“;“.: 12 OIS Rate Leg 1 (Fixed) Rate Leg 2 (Spread) ee ee na
& & format in which the 13 Inflation Swaps __|Rate Leg 1 (Fixed) Rate Leg 2 (Spread) ee ee a
Commission g e N r— (e r—T 5 5 Premim
. real-time reported to 15 Swaption Rate Leg 1 (Fixed) Rate Leg 2 (Spread) ee ee Premium
o the I’IIMIC shall be the 16 Debt Option |Strike Price n/a ee ee Premium
- format commonly 17 Exotic Exotic Price 1 n/a’ n/a’ n/a n/a
ACTION: Final rule. v
participants for each D
particular market or
‘contract. 20
4 »  Changelog Introduction 23 Credit Credit Examples Rates Rates Examples Commodities Commodities Examples Equity +

projection rule Price_Derivatives <"ISDA specified guidelines as te how an OTC derivative price is expressed for the purpcse of complying with the
CFTC public price reporting provisions. This has become the reference guideline for the marketplace."s>
[marketPractice ISDA write-up "ISDA PN-APN Approach Document v1.0 2013_83_15" recommendation "ISDA recommendation for the reporting of the
price information of OTC derivatives for compliance with the CFTC Part 43 public price reporting rule, which specifies the Price Notation (PN)
and Additional Price Notation (APN) fields.™]
for target CFTC_Part43
when FixFloatSwap exists (
map SwapFixRate to synonym PN1
map SwapSpread to synonym PN2
map SwapFee to synonym [PN3, APN]
)
when InflationSwap exists (
map SwapFixRate to synonym PN1
map SwapSpread to synonym PN2
map SwapFee to synonym [PN3, APN]
)
when BasisSwap exists (
map SwapSpread to synonym [PN1, PN2]
map SwapFee to synonym [PN3, APN]
D)
when FixFixSwap exists (
map SwapFixRate to synonym [PN1, PN2]
map SwapFee to synonym [PN3, APN]
)

REGnosys :

THE REGULATORY TECHNOLOGY PLATFORM




