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DATE VERSION DESCRIPTION AUTHOR

-, . Business
16/01/2015 1.0 Initial version. Development

24/03/2015 1.1 Update of files and fields. Business
Development

15/06/2015 1.2 Update of files and fields. gus'"ess
evelopment

05/10/2015 13 Update of files and fields. Business
Development

06/05/2016 1.4 Updating fields in the COPINIRS file. gus'“ess
evelopment

Update of fields in the file COPINIRS, COPINFRA, Business
017172016 15 CCOUPONS. Development

29/06/2018 16 }deate of flelds by new atfcount structure and Business
incorporation of the multi-currency environment. Development

20/06/2019 1.7 Adding fields by multi- currency environment Business

Development

Major changes from the v2.0 documentation released on June 29, 2019:

New fields are included as a priority for a multi-currency environment. Notwithstanding the
foregoing, the registration of transactions in currencies other than EUR is not permitted.

Detalle de los cambios por fichero:

- CBACKLOADING

- Section 3 PRODUCT sincludes field 3.11 Settlement Currency
- Section 4 CLEARING GROUP and field 4.1 SwapClearingGroup are included.

- CTRADES

- Section 3 PRODUCT sincludes field 3.11 Settlement Currency
- Section 4 CLEARING GROUP and field 4.1 SwapClearingGroup are included.
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- COPINIRSFRA

- Section 3 PRODUCT sincludes field 3.11 Settlement Currency

- Section 4 CLEARING GROUP and field 4.1 SwapClearingGroup are included.

-Included in section 6 SWAP LEG 1 are the fields: 6.19 Exchange Rate Index 1, 6.20 Ex-
change Rate Business Centers 1, 6.21 Business Day Convention Exchange Rate Fixing
Date 1, 6.22 Exchange Rate Fixing Lag Period 1 Period, 6.23 Exchange Rate Fixing Lag
Period 1 PeriodMultiplier.

- Included in section 7 SWAP LEG 2 are the fields7.18 Payment Days Offset 2, 6719 Ex-
change Rate Index 2, 7.20 Exchange Rate Business Centers 2, 7.21 Business Day Con-
vention Exchange Rate Fixing Date 2, 7.22 Exchange Rate Fixing Lag Period 2 Period,
7.23 Exchange Rate Fixing Lag Period 2 PeriodMultiplier.

-Fields 9.1 are renamed in section 9 NPV from Leg 1 NPV to Leg 1 NPV - Currency 1,,
9.3 from Leg 2 NPV to Leg 2 NPV - Currency 2.

-The Consideration NPV field is deleted in section 9 NPV.

-Included in section 9 NPV are the fields 9.2 Currency 1 Considerations NPV a Leg 1
NPV - Settlement Currency, 9.4 Currency 2 Considerations NPV a Leg 2 NPV - Settle-
ment Currency.

-CCOUPONS

-Section 3 PRODUCT includes field 3.11 Settlement Currency

-Section 4 CLEARING GROUP and field 4.1 SwapClearingGroup are included.

-They are renamed in section 5 COUPONS 5.15 Currency to Coupon Currency

-Included in section 5 COUPONS 5.28 Coupon settlement currency, 5.29 Exchange rate
fixing date, 5.30 Fixed exchange rate, 5.31 Exchange rate value.

-7 NPV 7.2 Coupon NPV a Coupon NPV - Settlement Currency are renamed

- CCONSIDERATIONS

-Section 3 PRODUCT includes field 3.11 Settlement Currency.

- Section 4 CLEARING GROUP and field 4.1 SwapClearingGroup are included.

- They are renamed in section 5 ADDITIONAL PAYMENTS (CONSIDERATIONS) 5.6
Consideration Currency a Consideration Settlement Currency.

- Included in section 5 ADDITIONAL PAYMENTS (CONSIDERATIONS) 5.7 Date of fixing
the exchange rate, 5.8 Fixed exchange rate, 5.9 Value of the exchange rate.

- They are renamed in section 6 NPV 6.2 NPV Consideration to NPV Consideration -
Settlement Currency.

- CGENERICPRODUCTS

-Section 2 GENERIC is included in field 2.5 Settlement currency, 2.14 Swap Leg 1 Clea-
ring of payment days, 2.15 Swap Leg 1 Exchange rate index, 2.16 Swap Leg 1 Exchan-
ge rate setting delay period, 2.17 Swap Leg 1 Exchange rate setting delay periodMul-
tiplier, 2.25 Swap Leg 2 Payday Clearing, 2.27 Swap Leg 2 Exchange Rate Index, 2.28
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Swap Leg 2 Exchange Rate Delay Period, 2.29 Swap Leg 2 Exchange Rate Delay Period-
Multiplier, 2.35 Basic Spread Tranche.

- CBACKTESTING
- Thefileis included.
- CWORSTSCENARIO
- Thefileis included.
- CCURVES
-They are added the IndexMultiplier and IndexPeriod fields.
- CSCENARIOS

-Fields 4.2 and 4.3 expressed in absolute values so that it is in line with the risk functio-
nal and published values.

IRS Segment Data Files - Segment Level - Format: FpML
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1. INTRODUCTION

1.1 SCOPE

This document aims at the functional and technical description of the data files that can be
obtained by users of the CCP of Interest Rate Derivatives instruments, in Intraday (ID), in the
End of Day (EoD) process and during the Default process of a Member (Auction) of the IRS
segment

This information will be provided in files with FpML format whose definition is found later
in this document. The file format follows, as much as possible, the specifications of FpML
Version 5-7. In most cases the structure and semantics of the messages is identical to the
standard.

1.2 DOCUMENT STRUCTURE

This document has been designed to have in a single document that in an integrated way
collects from the functional and technical point of view the detail of the fields referred to the
reports that will be generated by BME CLEARING in each session. Therefore, the document
contains the following sections:

General description of files to be generated.

-Detail of each of the files. For each file is presented:
- Extended description of the files.

- Structured description of the fields of the files, with their description in Spanish and
English.

- Structure of the files developed in FpML of the reference report.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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1.3.1 GENERAL INFORMATION OF EACH FILE

For each file contained in this document, a first table is presented as described below.

This table presents the generic information of the file in the following format:

FILE NAME (1)

FILE CODE 2

DESCRIPTION (3)

GROUP 4)

RECIPIENTS (5)

PRIVACY (6)

PUBLICATION HOURS (7)

1
2
3

(1) -Name of thefile as it is generated.
(2) -Code of thefile asitis generated.
(3) - Description of thefile..

(4) - Group to which the file belongs.
5)

(6)

(7)

5
6
7

- Recipients of the file.
- Informs if the file contains public or private data.
- Informs of the moment in which the file is available.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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1.3.2 FORMAT OF THE FILE DEFINITION TABLES

The definition of each file is done by means of a table that describes in detail the fields that
make it up.

These tables contain one field per row and have the following columns:

COLUMN MEANING

Number Chronological order of the fields that make up the reference file.
Field The name of the defined field.

Description Description of the field defined in the file.

FpML Field mapping in FpML.

Format The format in which the data is displayed.

Values Valid data values.

1.4.1 New files

This document may be modified in the future to include new files.

1.4.2 Highlighting changes

All change will be reflected shaded in grey. The text deleted in the last revision will be presen-
ted with crossed out font.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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BME CLEARING will disseminate the information of the daily and historical activity of its
Clearing Members through files of the IRS segment and general files that consolidate the
information of all the segments of the CCP, which will be generated throughout the Intraday
session (ID) or once the activity of the CCP (EoD) and during the Auction process has ended.

Below are the groups of files of the IRS segment that each Clearing Member will have at their
disposal.

In this group of files, the details of all the operations sent or not to the CCP, the Post-Registra-
tion events that have been made, as well as monetary flows to be exchanged that are known
throughout their life will be reported at the Clearing Member and Account level.

PUBLICATION

HOURS FORMAT

GROUP  FILE NAME FILE CODE DESCRIPCION

The Initial Margin and Variation
Margin are reported at the
Member and Position Account

g level of pending operations in

£ REP-OP-001 backloading, ID (Ond d) FpML/ CSV
-OP- ndeman p

§ CBACKLOADINGPREVISION If the reporting Member is a

o

Clearer, the report must also
include the transactions of those
other members of the CCP for
which itis clearer.

In this group of files, the details of all novated operations found alive will be reported at the
Clearing Member and Account level.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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GROUP

FILE NAME FILE CODE

PUBLICATION

DESCRIPTION HOURS

FORMAT

All transactions - opening
and closing positions in
the CCP - of the session
are reported at Member
and Position Account
level. Also all those
positions that remain
open from a previous
session. This file does not

CTRADES REP-OPIN-001 contain the economic ID and EoD FpML/ CSV
details of the operations.
If the reporting Member
is a Clearer, the report
must also include the
transactions of those
other members of the CCP
for whichitis clearer.
E csv
E The information
o COPINIRSFRA REP-OPIN-002 ID and EoD of this CSV file, in
= FpMLis provided in
S the CCOUPONS file
The breakdown per
trade of all outstanding
transactions of Swaps
and FRAs is reported at
Member and Account
level, indicating the
status of the operation
and its valuation, the FpML/ CSV
amount of all coupons .
. . The FpML file
fixed ar]d estlmat_ed to also incorporates
be receivable/paid, as . .
L the information
CCOUPONS REP-OPIN-003  Well asthe estimated ID and EoD provided in
considerations to the CSV files in
t: 'ece;lva tfhp‘;'.'f fth COPINRSFRA and
rougnout the iie ot the CCONSIDERATIO
operation. NS
If the reporting Member
is a Clearer, the report
must also include the
transactions of those
other members of the CCP
for whichitis clearer.
csv
The information
CCONSIDERATIONS REP-OPIN-004 ID and EoD

in this CSVfile, in
FpMLis provided in
the CCOUPONS file

IRS Segment Data Files - Segment Level - Format: FpML
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In this group of files, the data that complement the information of the operations and their
behaviour during their life cycle will be informed.

PUBLICATION

GROUP  FILE NAME FILE CODE DESCRIPTION HOURS FORMAT

The interest rates set by
benchmark for the last
few months, including
that of the current

REP-

session, are reported.
CFIXING GENDAT-001 P ID and EoD FpML/ CSV

Also the spot exchange
rates of currencies other
than settlement.

Non-business days are
REP- reported according to the
GENDAT-002 schedule established in

the eligibility criteria.

CCALENDAR EoD FpML/ CSV

GENERAL DATA

The curves used for Zero
Rates and Discount Factor
arereported.

CCURVES REP- In the case of BME ID and EoD FpML/ CSV

GENDAT-003 :
Clearing, also of the types
used in the methodology
of construction of the
curves.

The parameterization
is reported for the
adjustment by position
REP- size. It must contain as
SCRUIBIIMARS GENDAT-004 many settings as generic £ EENECSY
types are used in the
Liquid Margin and ATP
calculations.

The generic products
used for the calculation
REP- of the LiquidityMargin
CGENERICPRODUCTS are reported. For each EoD FpML/ CSV
GENDAT-005 : .
generic, the type of risk
for which it should be
used is identified.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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PUBLICATION

GROUP  FILE NAME FILE CODE DESCRIPTION HOURS FORMAT

It reports all scenarios
that are used for the
calculation of Margins,
including the table of non-
scaled scenarios for VaR.
REP-
GENDAT-006  Also of all the hypothetical
scenarios that are used
for the calculation of
the StressTest, including
the table of non-scaled
scenarios for VaR.

CSCENARIOS

This group will inform you of the data and parameters used by BME CLEARING to measure
the risk of activity for each Clearing Member and Account.

GROUP  FILE NAME FILE CODE DESCRIPTION ALLIGULL FORMAT

HOURS

The Margin calculation

CMARGINPARAMETERS REP-MAR-001 .
model is reported.

EoD FpML/ CSV

Sensitivities to interest
rate variations are
reported at Member and
Margin Account level.

CSENSITIVITY REP-MAR-002  IftheMemberreceiving  gop FpML/ CSV
the report is a Clearer, the

report must also include
the accounts of those
other members of the CCP
for whichitis a clearer

MARGINS

Itis reported at the
Member and Collateral
Account level of the
hedging operations that
have been taken into
consideration in the
calculation of the MI to
CLIQUIDMARGIN REP-MAR-003 Obtain theInitial Margin  gqp FpML/ CSV
for liquidity.
If the Member receiving
the report s a Clearer, the
report must also include
the accounts of those
other members of the CCP
for whichitis a clearer.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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PUBLICATION

GROUP  FILE NAME FILE CODE DESCRIPTION HOURS FORMAT

Itis reported at Member
and Collateral Account
level, Total IM calculated,
Calculation method today,
NPV calculated today, VM
calculated today. Total
IM calculated yesterday,
Calculation method
REP- yesterday., NPV calculated
CTOTALINITIALMARGIN MAR-004 yesterday, VM calculated
yesterday. Total IM
calculated yesterday.

ID and EoD FpML/ CSV

If the Member receiving
the report s a Clearer, the
report must also include
the accounts of those
other members of the CCP
for whichitis a clearer.

Stress test results are
CSTRESSTESTING REP-MAR-005 reported at Clearing EoD FpML/ CSV
Member level.

Retrospective test results
arereported at the
Clearing Member level
and counted.

CBACKTESTING REP-MAR-006 EoD FpML

The 10 (ten) worst
scenarios and their losses
CWORSTSCENARIOS REP-MAR-007 by scenarios are reported  EoD FpML
at the Clearing Member
and Account level.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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This group will inform the details of the portfolios to be auctioned referring to the Non-Com-
pliant Member, as well as the necessary data for their analysis.

GROUP

FILE NAME

FILE CODE

PUBLICATION

HOURS FORMAT

DESCRIPTION

Set of files for SwaMI

CFIXING_AUC REP-AUC- 001 . ID (On demand)
Auctions.
Its formats conform to
homonyms without the
extension _AUC. They
contain information
CCALENDAR_AUC REP-AUC-002  referring to the portfolios  ID (On demand)
of a Clearing Member
that has been declared in
o Default and that are going
= to be auctioned.
g
= CCURVES_AUC REP-AUC- 003 ID (On demand)
CLIQUIDITYMARGIN_AUC  REP-AUC- 004 ID (On demand)
CGENERICPRODUCTS_AUC  REP-AUC-005 ID (On demand)
CSCENARIOS_AUC REP-AUC- 006 ID (On demand)
csv
COPINIRSFRA_AUC REP-AUC- 007 ID (On demand)
CCOUPONS_AUC REP-AUC- 008 ID (On demand)
CCONSIDERATIONS_AUC REP-AUC- 009 ID (On demand)
:lI;ncARGINPARAMETERS- REP-AUC-010 ID (On demand)
CLIQUIDMARGIN_AUC REP-AUC- 011 ID (On demand)
The detail of the Portfolio
of the Clearing Member in
a situation of Default for
which the first must bid is
CAUCTION_AUC REP-AUC-012  reported at the Clearing ID (On demand)

Member level. After the
resolution of the auction,
the report also reports the
result of the auction.

IRS Segment Data Files - Segment Level - Format: FpML
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GROUP

FILE NAME FILE CODE

COPINIRSFRA_PAS_AUC
REP-AUC-013

PUBLICATION
DESCRIPTION HOURS
Its format conforms to
that of COPINIRSFRA. It
is reported at the level
of Clearing Member and
Position Account of the
detail of the operations
of Swaps and FRAs that
make up the portfolios
referred toin CAUCTION_
AUC.

ID (On demand)

It will also be generated
after the resolution of the
auction.

CCOUPONS_PAS_AUC

Its format conforms to
that of CCOUPONS.

REP-AUC-014

The details of the
coupons of the Swaps
and FRAs that make up
the portfolios referred
toin CAUCTION_AUC are
reported at the level of
Clearing Member and
Position Account.

ID (On demand)

It will also be generated v

after the resolution of the
auction.

CCONSIDERATIONS_PAS_

AUC REP-AUC-015

Its format
conforms to that of
CCONSIDERATIONS.

Itis reported at the level
of Clearing Member and
Position Account of the
detail of the additional
payments of the Swaps
and FRA's operations that
make up the portfolios
referred to in CAUCTION_
AUC.

ID (On demand)

It will also be generated
after the resolution of the
auction.

*_BIDCSV_*

(The file name must contain REP-AUC-016
the character string "_
BIDCSV_")

Bid file generated by each

.. - - IDENTIFICATION
participantin an auction.

IRS Segment Data Files - Segment Level - Format: FpML
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The generation of these files will follow the following rules:

1. When files are generated in ID, the time it was generated will be added to the file name.
For example, if the CTRADES file for AXXX Member was generated at 11:45:30, the file
name will be "CTRADES-11:45:30".

2.Thefiles in ID are generated:

a. The CCCURVES and CFIXING files at the time they are approved by the Supervisor.

b. The files of the Operations family, with the exception of CNETTINGPREVISION and
CBACKLOADINGPREVISION, of the family of Margins and Results when there is so-
mething to communicate to said Clearing Member, provided that at least ten minutes
have elapsed since the last shipment to this Clearing Member.

c. CNETTINGPREVISION files are sent automatically once the acceptance and registra-
tion of operations is completed and before the EOD starts.

3. When files are generated in EOD, they will have an EOD suffix. For example "CTRA-
DES-EOD".

4. EOD files are all generated in a single package, except:

d. CCURVES that will be generated when the Supervisor has approved the EOD calcula-
tion curves.
e. CFIXING that will be generated when the Supervisor has validated the EONIA fix.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019

Sensitivity: C1 Public 16
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FILE NAME CBACKLOADINGPREVISION

FILE CODE REP-OP-001

DESCRIPTION

If the Member receiving the report is a Clearer, the report must also include the
operations of those other CCP members of which it s clearer.

GROUP OPERATIONS

DESTINARIOS Member of the CCP

PRIVACY Contains private data

PUBLICATION HOURS IDENTIFICATION

VALID

*
# FIELD TYPE VALUES DESCRIPTION FPML
ClearingHouseld, /valuationReport/reportIdentification/
1.1 exchName String CCP Nameor Short  bme:ccpId with ccpIdScheme="http://
Code www.bmeclearing.es/ccp-id"
/valuationReport/reportIdentification/
. bme:segme ntld with
1.2 contractGroup String(2) Segment segmentldScheme="http://www.
bmeclearing.es/se gment-id"
/valuationReport/reportIdentification/
1.3  rptCod String Report Code reportId with reportldScheme="http://
www.bmeclearing.es/repo rt-id"
14  rptName String Report Name /valuationReport/dataSetName

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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VALID

*
# FIELD VALUES

TYPE

Values
{Intraday,
EndOfDay}

1.5  rptType

DESCRIPTION

Intraday = Intraday,
EndOfDay = End of
session

FPML

/valuationReport/reportIdentification/
bme:reportType with
reportTypeScheme="http://www.
bmeclearing.es/report-type" 1. If ITD,
Intraday 2. If EoD, EndOfDay

1.6  rptSessionDate LocalDate

Session date

/valuationReport/asOfDate

1.7 rptPrntRunDat LocalDate

Report creation date
and time

/valuationReport/header/
creationTimestamp

1.8 CCPMember String

Code of the member
receiving the report.
If CCPMember is
Non-Clearing the
report contains the
operations of its
accounts (own and
clients; Member
=CCPMember). If
CCPMemberisa
Clearer, the report
contains, in addition
to the operations

of its accounts, the
operations of the
accounts of other
members of which it
is clearer (Member
1= CCPMember, but
ClearingMember =
CCPMember)

2 POSITION ACCOUNT

Data of the account
where the operation
isrecorded

2.1 Member String

Member Code

ForEach Miembro, set /
valuationReport/party with /
valuationReport/party/partyld

and partyIdScheme="http://www.
bmeclearing.es/party -id" [If SWIFT
Code, partyldScheme="http://www.
fpml.org/coding- scheme/external/
i509362"]

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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# * FIELD TYPE DESCRIPTION FPML
ForEach Miembro, then:/
valuationReport/party/partyld
with partyldScheme="http://
www.bmeclearing.es/clearing-
party-id" And, if ClearingMember,

. then: /valuationReport/party/@

2.2 ClearingMember String co(;l:armg Member id is poiting to/valuationReport/
portfolioValuationItem/tradeValu
ationItem/trade/tradeHeader/
partyTradeInformati on[partyReference
poiting to Clearing Member]/
relatedParty[partyReference pointing to
Clearing Member]/role = "ClearingFirm"

-, /valuationReport/party/partytld
23 PositionAccount String(12) ggz:osmon Account it partyldScheme="http://www.
bmeclearing.es/positi on-account-id"

LEI of the entity in /valuationReport/party/partyld with
24  LEI String(20) whose name the partyldScheme="http://www.fpml.org/

account is coding- scheme/external/iso17442"

Type of account in

:’:::::Jf;::cg‘?v': /valuationReport/party/partytld with
2.5 AccountClass Value{CP, CI} Account ("CP"') or partyldScheme="http://www.fpml.org/

Individual Account coding- scheme/account-type

("cr”)

3 PRODUCT Main product data

/valuationReport/
CCP identification portfolioValuationItem/tradeValu
31  CCPTradeid String numberoncenew,  ationltem/trade/tradeHeader/tradeld
Code in CTRADES with tradeIdScheme="http://www.
bmeclearing.es/initial -ccp-trade-id"
/valuationReport/
Initial trade portfolioValuationItem/tradeValu
Approved Trade Source . . ationItem/trade/tradeHeader/tradeld
3.2 String execution ID, X _.. .
Trade Id spTradeld with tradeIdScheme="http://www.
P ! swapswire.com/spec/ 2001/trade-
id-1-0"
/valuationReport/
ID on the acceptance portfolioValuationItem/tradeValu
33 Approved Trade Source String platform of the ationItem/trade/tradeHeader/tradeld

Trade Id - BETA

novated transaction
onthe CCP

with tradeIdScheme="http://www.
swapswire.com/appr oved-trade-source-
beta"

IRS Segment Data Files - Segment Level - Format: FpML
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VALID
*

# FIELD TYPE VALUES DESCRIPTION FPML

Coding of IRS

segment contracts

in the CCP,

. (See document

3.4  ContractCode String Codification of 0

IRS contracts), IRS

Segment contracts

coding

/valuationReport/
Currency ISO portfolioValuationItem/tradeValu
y Currency of theleg1 ationItem/trade/swap/swapStream[1]/

3.5  Currency1 Currency Code fth . IculationP eriodA /

(3 digits) of the operation calculationP eriodAmount )
calculation/notionalSchedule/notion
alStepSchedule/currency
/valuationReport/
portfolioValuationItem/tradeValu

36  Notionall Amt Initial notional atlonIte.m/trad.e/swap/swapStream[1]/
amount of leg1 calculationP eriodAmount/
calculation/notionalSchedule/notion
alStepSchedule/initialValue
If tiene (/valuationReport/
Indicates the type portfolioValuationItem/tradeVal
. of interest applied uationIltem/trade/swap/swapStream[1]/
3.7 leg_Typel Logic is Fixed =FIX or calculation PeriodAmount/calculation/
Floating =FL fixedRateSchedule/initialValue) it will be
FIX, if do not, it will be FL
/valuationReport/
Currency ISO portfolioValuationItem/tradeValu
y Currency of theleg2 ationItem/trade/swap/swapStream[2]/
3.8  Currency2 Currency Code fth . IculationP eriodA /

(3 digits) of the operation calculationP eriodAmount )
calculation/notionalSchedule/notion
alStepSchedule/currency
/valuationReport/
portfolioValuationItem/tradeValu

3.9 Notional2 Amt Initial notional atlonIte_m/trad'e/swap/swapStream[Z]/
amount of leg2 calculationP eriodAmount/
calculation/notionalSchedule/notion
alStepSchedule/initialValue
If tiene (/valuationReport/
Indicatesthetype  portfolioValuationItem/tradeVal
. of interest applied  uationItem/trade/swap/swapStream[1]/
310 Leg_Type2 Logic is Fixed =FIX or calculation PeriodAmount/calculation/
Floating =FL fixedRateSchedule/initi alValue) it will
be FIX, if do not, it will be FL

LG Settlement currenc

3.11 Settlement Currency Currency Code ; y
e of the operation
(3 digits)

IRS Segment Data Files - Segment Level - Format: FpML
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a SIX company
VALID
*
# FIELD TYPE VALUES DESCRIPTION FPML
"1"=By Sign of the
3.12 Side char "2"=Sel}|, operation: If the payerPartyReference
1=Purchase; 2= Sale
/valuationReport/
Transaction’s trade portfolioValuationItem/tradeValu
3.13 TradeDate LocalDate date ationItem/trade/tradeHeader/
partyTradeInformati on/
executionDateTime
/valuationReport/
End date of the portfolioValuationItem/tradeValu
3.14 Maturity Date LocalDate operation ationItem/trade/swap/swapStream[1]/
P calculationP eriodDates/
terminationDate/adjustedDate
/valuationReport/
portfolioValuationItem/tradeValu
. . Compensation ationItem/trade/swap/swapStream[2]/
4.1 SwapClearingGroup String(12) group calculationP eriodAmount/
calculation/notionalSchedule/notion
alStepSchedule/currency
IM and VM
forecasting for
5 BACKLOADING backloading
operations pending
acceptance
/valuationReport/
portfolioValuationItem/tradeValu
Amount of the ationItem/valuationSet/quote/
IM risk increase valuewhen /valuationReport/
5.1 IncrementalRisk IM Amt introduced by the portfolioValuationItem/tradeValu
operation y ationItem/valuationSet/
P quote/measureType with
assetMeasureScheme="BME_ASSET_
MEASURE"is "IncrementalRiskIM"
/valuationReport/
portfolioValuationItem/tradeValu
Total IM Risk ationItem/valuationSet/quote/
Amount of the valuewhen /valuationReport/
5.2  TotalRiskIM Amt portfolioValuationItem/tradeValu

Original Portfolio +
Incremental Risk

ationItem/valuationSet/
quote/measureType with
assetMeasureScheme="BME_ASSET_
MEASURE"is "TotalRiskIM"

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019

Sensitivity: C1 Public .
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BOLSAS Y MERCADOS ESPANOLES

A

a SIX company

# * FIELD

53 Collateral

TYPE

Amt

VALID
VALUES

DESCRIPTION

Amount of
Collateral Required

FPML

/valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/quote/
valuewhen /valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/
quote/measureType with
assetMeasureScheme="BME_ASSET_
MEASURE"is "Collateral"

54 IM

Amt

Initial portfolio
margin

/valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/quote/
valuewhen /valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/
quote/measureType with
assetMeasureScheme="BME_ASSET _
MEASURE"is "IM"

55 VM

Amt

Portfolio variation
margin

/valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/quote/
valuewhen /valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/
quote/measureType with
assetMeasureScheme="BME_ASSET_
MEASURE"is "NPV"

5.6 TotalIM

Amt

Total portfolio IM
considering the
complete package
of backloading
operations

/valuationReport/
portfolioValuationItem/
tradeValuationItem/valuationSet/
quote/valuewhen /valuationReport/
portfolioValuationItem/
tradeValuationItem/valuationSet/
quote/measureType with
assetMeasureScheme="BME_ASSET_
MEASURE"is "TotalIm"

5.7 TotalVM

Amt

Total VM of

the portfolio
considering the
complete package
of backloading
operations

/valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/quote/
valuewhen /valuationReport/
portfolioValuationItem/tradeValu
ationItem/valuationSet/
quote/measureType with
assetMeasureScheme="BME_ASSET_
MEASURE"is "Total NPV"

IRS Segment Data Files - Segment Level - Format: FpML

June 20, 2019

Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

a SIX company

FILE NAME CTRADES

FILE CODE REP-OPIN-001

All transactions - opening and closing positions in the CCP - of the session are reported
at Member and Account level. Also all those positions that remain open from a previous

DESCRIPTION session. This file does not contain the economic details of the operations. If the

reporting Member is a Clearer, the report must also include the transactions of those
other members of the CCP for which it is clearer.

GROUP OPEN POSITION

DESTINARIOS Member of the CCP

PRIVACY

PUBLICATION HOURS ID and EoD

# * FIELD TYPE VALID VALUES DESCRIPTION FPML
Elements that make
1 ACCOUNT up the header of the
report
/valuationReport/
. reportIdentification/

1.1 exchName String :Ilaeranr::,grl-;(;‘l;s;(tﬂ&::P bme:ccpld with
ccpldScheme="http://www.
bmeclearing.es/ccp-id"”
/valuation Report/
report Identification/

1.2 contractGroup String(2) Segment bme:segmentId with segment
IdScheme="http://www.
bmeclearing.es/segmen t-id"
/valuationReport/
reportIdentification/reportld

13  rptCod String Report Code with reportIdScheme="http://
www.bmeclearing.es/report-
idll

1.4  rptName String Report Name /valuationReport/

dataSetName

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
Sensitivity: C1 Public
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BME

BOLSAS Y MERCADOS ESPANOLES

a SIX company
# * FIELD TYPE VALID VALUES DESCRIPTION FPML
/valuation Report/
report Identification/
Values Intrada Intraday = Intraday, bme:reportType with report
1.5  rptType {Intraday, En dOfDZI EndOfDay = End of TypeS cheme="http://www.
EndOfDay} y session bmeclearing.es/report-type"
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6  rptSessionDate LocalDate Session date /valuationReport/asOfDate
17 rptProtRunDat LocalDate Repo!'t creation date /valu.atior'lReport/headerl
and time creationTimestamp
Code of the member
receiving the report.
If CCPMember is
Non-Clearing the
report contains the
operations of its
accounts (own and
clients; Member
=CCPMember). If
CCPMemberisa /valuationReport/
1.8 CCPMember String Clearer, the report reportContents/
contains, in addition partyReference
to the operations
of its accounts, the
operations of the
accounts of other
members of which it
is clearer (Member
!= CCPMember, but
ClearingMember =
CCPMember)
Data of the account
2 POSITION ACCOUNT where the operation is
recorded
ForEach Miembro, set /
valuationReport/party
with /valuationReport/
party/partyld and
21 Member String Member Code partyldScheme="http://

www.bmeclearing.es/
party-id" [If SWIFT Code,
partyldScheme="http://www.
fpml.org/coding- scheme/
external/is09362"]

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019

Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

#

2.

N

a SIX company

* FIELD TYPE VALID VALUES DESCRIPTION

ClearingMember String Clearing Member Code

FPML

ForEach Miembro, then: /
valuation Report/party/
partyId with partyId
Scheme="http://www.
bmeclearing.es/clearing-
party-id" Y, If Clearing
Member, then: /valuation
Report/party/@id points

to a/valuation Report/
portfolio Valuation Item/
tradeValuationI tem/trade/
tradeHeader/partyTrade
Information[partyRef erence
poiting to Clearing Member]/
related Party[party Reference
pointing to Clearing Member]/
role ="Clearing Firm"

2.3

CCP Position Account

PositionAccount String(12) Code

/valuationReport/
party/partytld with
partyldScheme="http://www.
bmeclearing.es/position-
account-id"

24

LEI of the entity in
LEI String(20) whose name the
account is

/valuationReport/
party/partyld with
partyldScheme="http://www.
fpml.org/coding- scheme/
external/iso17442"

2.5

Type of account in
which transactions are

AccountClass Value{CP, CI} recorded, Own Account
("CP") or Individual
Account ("CI")

/valuationReport/
party/partytld with
partyldScheme="http://www.
fpml.org/coding-scheme/
account-type"

PRODUCT Main product data

31

CCP identification
CCP Trade Id String number once new,
Code in CTRADES

/valuationReport/

portfolio Valuation Item/
tradeValuationI tem/trade/
tradeHeader/tradeld with
tradeldScheme="http://www.
bmeclearing.es/initial-ccp-
trade-id"

3.2

Approved Trade Source Strin Initial trade execution
Trade Id 9 ID, sp Tradeld,

/valuation Report/portfolio
Valuation Item/trade
ValuationI tem/trade/
tradeHeader/tradeld with
tradeldScheme="http://www.
swapswire.com/spec/2001/
trade-id-1-0"

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

A

a SIX company

# * FIELD TYPE VALID VALUES DESCRIPTION FPML
/valuationReport/portfolio

ID on the acceptance Valuat!on Item/trade

A f fth ValuationI tem/trade/
33 pproved Trade Source Strin platform of the . tradeHeader/tradeld with
TradeId - BETA 9 novated transaction on - .

the CCP tradeId§cheme— http://www.
swapswire.com/approved-
trade-source-beta"

Codification of IRS

segment contracts

inthe CCP, (See

3.4  ContractCode String document Codification

of IRS contracts), IRS

Segment contracts

coding.

/valuationReport/
portfolio Valuation Item/
Currency IS0 tradeValuationI tem/trade/
35 Currencyl ¢ Cod Currency qf theleg1 of swap/svyapStrt_aam[ﬂ/
. y urrency Code
(3 digits) the operation calculat!onPerlgdAmou nt/
calculation/notionalSchedule/
notionalStepSchedule/c
urrency
/valuationReport/
portfolioValuationItem/
tradeValuationI tem/trade/
. Initial notional amount swap/swapStream[1]/

3.6 Notionalt Amt of leg1 calculationPeriodAmou nt/
calculation/notionalSchedule/
notionalStepSchedule/i
nitialValue
If you have (/valuation Report/
portfolio ValuationItem/

Indicates the type trade Valuation Item/trade/

. AN swap/swapStream[1]/

3.7 Leg_Type1 Logic °.f interest applied s calculationPeriodAmou

9-fyp g Fixed = FIX or Floating .

-y nt/calculation/
fixedRateSchedule/
initialvalue) it will be FIX,
otherwise it will be FL
/valuation Report/portfolio
ValuationItem/trade

Currency ISO ValuationI tem/trade/

38  Currency2 ¢ Cod Currency of the leg2 of swap/swapStream[2]/

’ y urrency Lode h tion calculationPeriodAmou nt/
(3 digits) the opera

calculation/notionalSchedule/
notionalStepSchedule/c
urrency

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

#

3.9

a SIX company

* FIELD

Notional2

TYPE

Amt

VALID VALUES DESCRIPTION

Initial notional
amount of leg2

FPML

/valuationReport/portfolio
ValuationItem/trade
ValuationI tem/trade/
swap/swapStream[2]/
calculation PeriodAmou nt/
calculation/notionalSchedule/
notionalStepSchedule/i
nitialValue

3.10

Leg_Type2

Logic

Indicates the type

of interest applied is
Fixed = FIX or Floating
=FL

If you have (/valuationReport/
portfolio ValuationItem/
tradeValuation Item/trade/
swap/swapStream[1]/
calculation Period

Amou nt/calculation/
fixedRateSchedule/
initialvalue) it will be FIX,
otherwise it will be FL

3.11

Settlement Currency

Currency ISO
Currency Code
(3 digits)

Settlement currency of
the operation

3.12

Side

char

"1"=buy "2"=sell

Sign of the operation:
1=Purchase; 2=Sale

If the payerPartyReference

3.13

Trade Date

LocalDate

Transaction's trade
date

/valuationReport/

portfolio ValuationItem/
tradeValuationI tem/trade/
tradeHeader/partyTrade
Information/executio
nDateTime

3.14

Maturity Date

LocalDate

End date of the
operation

/valuation Report/portfolio
ValuationItem/trade
ValuationI tem/trade/swap/
swapStream[1]/calculation
PeriodDates/ termination
Date/adjusted Date

COMPENSATION GROUP

4.1

SwapClearingGroup

String(12)

Compensation group

/valuationReport/portfolioV
aluationItem/bme:swapClear
ingGroup with swap Clearing
GroupScheme="http://
www.bmeclearing.e s/swap-
clearing-group

OPERATION

Main product data

IRS Segment Data Files - Segment Level - Format: FpML

June 20, 2019
Sensitivity: C1 Public
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SMLC

BOLSAS Y MERCADOS ESPANOLES

A

a SIX company
# * FIELD TYPE VALID VALUES DESCRIPTION FPML
Trade type Register
Timestamp -
Description
Backloading B:
Date and Time of
Registration in CCP of
novation Registration
H: Date and Time of
. . portfolioV aluationItem/
F: Date and Time of .
. . Registration in CCP of trade Valuationl tem/
5.1 RegTimestamp timestamp . trade/tradeHeader/
novation by transfer TradeInformation/
Expiration V: Date p_arty rade
and Time in which timesta mps/
P submittedForClearing
the expiration is
recorded. Netting N:
Date and Time in which
the netting of the
operations is recorded
Transfer Z: Date and
Time of Registration in
CCP of the novation by
transfer
/valuation Report/
portfolio Valuation Item/
tradeValuationI tem/trade/
. . . tradeHeader/partyTradel

5.2 PreviousTradeld String CCP Trade ID Previous dentifier/tradeld with
tradeIdScheme="http://www.
bmeclearing.es/previous- ccp-
trade-id"

/valuation Report/
portfolio ValuationItem/
trade ValuationI tem/

-, . - trade/tradeHeader/

5.3  Initial Trade Id String CCP Trade ID Initial partyTradeldentifier/tradeld
with tradeIdScheme="http://
www.bmeclearing.es/initial-
ccp-trade-id”

/valuation Report/
portfolio ValuationI tem/
trade ValuationI tem/

5.4  Initial Market Code String Initial market code trade/tradeHeader/

partyTradeldentifier/tradeld
with tradeIdScheme="http://
www.bmeclearing.es/initial-
market-code”

5.5 Initialtrading datatime LocalDate

Date and time of
trading the Initial
trade

/valuation Report/
portfolio ValuationItem/
trade ValuationI tem/
trade/tradeHeader/
partyTradeInformation/
executio nDateTime

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
Sensitivity: C1 Public
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SMLC

BOLSAS Y MERCADOS ESPANOLES } \

a SIX company

# * FIELD

5.6  Initial Trade Type

TYPE

String

VALID VALUES DESCRIPTION

Type of initial trade

FPML

/valuationReport/

portfolio Valuatio nItem/
tradeValuationI tem/
trade/tradeHeader/
partyTradeInformation/
bme:tra deType with traded
Scheme="http://www.
bmeclearing.es/initial-trade-

type"

5.7  Open-Close-Indicator

Values{O, C}

Indicates whether
the operation opens
("0"=0pen) or closes
("C"=Close) the
position

/valuation Report/
portfolio ValuationItem/
tradeValuationI tem/trade/
tradeHeader/partyTrade
Information/bme:op
enCloselndicator

5.8  CCPGroupingId

String

Group Code

/valuationReport/

portfolio ValuationItem/
tradeValuationI tem/trade/
tradeHeader/partyTradel
dentifier/bme:group Id with
groupIdScheme="http://
www.bmeclearing.es/ccp-
grouping-id"

5.9  TradeType

String

Trade type defined by
the CCP, The coding of
this field is in Annex I
of this document

/valuationReport/

portfolio ValuationItem/
tradeValuationI tem/trade/
tradeHeader/partyTradel
nformation/bme:tra deType
with tradeIdScheme="http://
www.bmeclearing.es/trade-

type”

5.10 Rate_leg1

Decimal

Rate expressed

in parts by one:

0.05is equal
to 5%With a
maximum of 8

decimal places.

The Fixed or Floating
type of the Leg/leg 1

/valuationReport/portfolioV
aluationItem/tradeValuationl
tem/trade/swap/
swapStream[1]/calculation
PeriodAmou nt/calculation/
fixedRate Schedule/I
nitialValue

5.11 Rate_leg2

Decimal

Rate expressed

in parts by one:

0.05 is equal
to 5%With a
maximum of 8
decimal places

The Fixed or Floating
type of the Leg/leg 2

/valuationReport/
portfolio ValuationItem/
tradeValuationI tem/trade/
swap/swapStream[2]/
calculation PeriodAmou
nt/calculation/fixedRateS
chedule/initialvalue

IRS Segment Data Files - Segment Level - Format: FpML

June 20, 2019
Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

a SIX company

# * FIELD TYPE VALID VALUES DESCRIPTION FPML

/valuationReport/
portfolio ValuationItem/
tradeValuationI tem/
trade/tradeHeader/

5.12 UTI String UTI of the operation partyTradeldentifier/tradeld
with tradeIdScheme="http://
www.fpml.org/coding-
scheme/external/unique-
transaction-identifier"

/valuationReport/

portfolio ValuationItem/

tradeValuationI tem/trade/

5.1 Not Transferred Amt Not transferred swap/swapStream[1]/

Quantity quantity calculationPeriodAmou nt/

calculation/notionalSchedule/

notionalStepSchedule/i

nitialValue

/valuationReport/
portfolio ValuationItem/
CCP-generated netting tradeValuationI tem/
identifier trade/tradeHeader/
partyTradeldentifier/
bme:nettin gId

5.14 Netting ID String

FILE NAME CCOPINIRSFRA

FILE CODE REP-OPIN-002

DESCRIPTION The information in this CSV file, in FpML is provided in the CCOUPONS file

GROUP OPEN POSITION

DESTINARIOS Member of the CCP

PRIVACY Contains private data

PUBLICATION HOURS ID and EoD

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019

Sensitivity: C1 Public
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BOLSAS Y MERCADOS ESPANOLES

a SIX company

FILE NAME

FILE CODE

DESCRIPTION

GROUP

DESTINARIOS

PRIVACY

PUBLICATION HOURS

CCOUPONS

REP-OPIN-003

The detail by operation of all outstanding transactions of Swaps and FRAs is reported
at Member and Account level, indicating the status of the operation and its valuation,
the amount of all coupons fixed and estimated to be receivable/paid, as well as the
estimated considerations throughout the life of the operation. This report contains
Swaps and FRA's

OPEN POSITION

Member of the CCP

Contains private data

ID and EoD

# * Field

1 ACCOUNT

Type

Valid values Description

FpML

Elements that make up the header of the report

1.1 exchName

String

ClearingHouseld, CCP
Name or Short Code

/valuationReport/
reportIdentification/
bme:ccpld with
ccpldScheme="http://www.
bmeclearing.es/ccp-id"

1.2 contractGroup

String(2)

Segment

/valuationReport/

report Identification/
bme:segmentId with
segment IdScheme="http://
www.bmeclearing.es/
segment-id"

13 rptCod

String

Report Code

/valuationReport/report
Identification/reportld with
reportIdScheme="http://
www.bmeclearing.es/report-
id"

1.4 rptName

String

Report Name

/valuationReport/
dataSetName

15 rptType

Values {Intraday,

Intraday = Intraday,
EndOfDay = End of

/valuationReport/report
Identification/bme:
reportType with report
Type Scheme="http://www.

EndOfDay} session bmeclearing.es/report-type"
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate LocalDate Session date /valuationReport/asOfDate

IRS Segment Data Files - Segment Level - Format: FpML

June 20, 2019
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BOLSAS Y MERCADOS ESPANOLES

a SIX company
# * Field Type Valid values Description FpML
17 rptPrntRunDat LocalDate Repo‘rt creation date /vaIugtiopReport/header/
and time creationTimestamp
Code of the member
receiving the report.
If CCPMember is Non-
Clearing the report
contains the operations
of itsaccounts (own
and clients; Member
=CCPMember). If
CCPMemberisa
. Clearer, the report /valuation Report/report
18 CCPMember String contains, in addition Contents/party Reference
to the operations
of its accounts, the
operations of the
accounts of other
members of which it
is clearer (Member
1= CCPMember, but
ClearingMember =
CCPMember)

2 POSITION ACCOUNT Data of the account where the operation is recorded
ForEach Miembro, set /
valuationReport/party
with /valuationReport/
party/partyld and

2.1 Member String Member Code partyIdScheme'— http://
www.bmeclearing.es/
party-id" [If SWIFT Code,
partyldScheme="http://
www.fpml.org/coding-
scheme/external/is09362"]
ForEach Miembro, then:
/valuationReport/
party/partyld with
partyldScheme="http://
www.bmeclearing.es/
clearing-party-id" Y, If
ClearingMember, then: /
valuationReport/party/@id

2.2 ClearingMember String Clearing Member Code points to /valuationReport/

portfolioValuationItem/
tradeValuationItem/
trade/tradeHe ader/party
Trade Information [party
Reference poiting to Clearing
Member]/related Party[
party Reference pointing

to Clearing Member]/role =
"Clearing Firm"

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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BOLSAS Y MERCADOS ESPANOLES

a SIX company
# * Field Type Valid values Description FpML
/valuationReport/
. party/partytId with
23 PositionAccount String(12) Egz:osmon Account partyldScheme="http://
www.bmeclearing.es/
position-account-id"
/valuationReport/
LEI of the entity in party/partyld with
24 LEI String(20) whose name the partyldScheme="http://
account is www.fpml.org/coding-
scheme/external/iso17442"
Type of account in /valuationReport/
which transactionsare  party/partytId with
25 AccountClass Value{CP, CI} recorded, Own Account partyldScheme="http://
("CP") or Individual www.fpml.org/coding-
Account ("CI") scheme/account-type"
3 PRODUCT Main product data

CCP identification

/valuationReport/
portfolioValuationItem/
tradeValuationltem/

. . trade/tradeHe ader/
3.1 CCP Trade id String number once new, X
Code in CTRADES tradeId_}lmth Fradel ds
cheme="http://www.
bmeclearing.es/initial-
ccp- trade-id"
/valuationReport/
portfolioValuationItem/
. . tradeValuationItem/trade/
3.2 ;\rpa%r:r:d Trade Source String iglt;a!r:raa:ideelgxecutlon tradeHe ader/trad eld with
'SP ! traded Scheme="http://
www.swapswire.com/
spec/2001/trade-id-1-0"
/valuationReport/
portfolioValuationItem/
ID onthe acceptance  tradeValuationItem/trade/
33 ?ﬂ:{:}';‘_j;g:e Source String platform of the novated tradeHe ader/tradeld with
transaction onthe CCP  tradeIdScheme="http://
www.swapswire.com/
approved-trade-source-beta"
Codification of IRS
segment contracts in
3.4 ContractCode String the CCP, (See document

Codification of IRS
contracts), IRS Segment
contracts coding.

IRS Segment Data Files - Segment Level - Format: FpML

June 20, 2019
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BOLSAS Y MERCADOS ESPANOLES

a SIX company

# * Field Type Valid values Description FpML

/valuationReport/
portfolioValuationItem/
tradeValuationItem/trade/

Currency of theleg1of swap/s wapStream[1]/

the operation calculationPeriodAmount/
calculation/
notionalSchedule/noti onal
Step Schedule/currency

Currency ISO
35 Currency1 Currency Code (3
digits)

/valuation Report/portfolio
ValuationItem/trade
ValuationItem/trade/swap/s
wapStream[1]/calculation
Period Amount/calculation/
notionalSchedule/noti onalS
tepS chedule/initialValue

Initial notional amount

3.6 Notional1 Amt
of leg1

If you have (/valuation
Report/portfolio Valuation
Item/trade Valuation Item/
trade/swap/s wapStream[1]/
calculation Period Amount
/calculation /fixed Rate
Schedule /initi al Value) it will
be FIX, otherwise it will be FL

Indicates the type of
3.7 Leg_Type1 Logic interest applied is Fixed
=FIX or Floating = FL

/valuation Report/portfolio
Valuation Item/trade
Valuation Item/trade/swap/s
wapS$ tream[2]/calculation
Period Amount/calculation/
notional Schedule/noti onal
Step Schedule/currency

Currency ISO
3.8 Currency2 Currency Code (3
digits)

Currency of the leg2 of
the operation

/valuation Report/portfolio
Valuation Item/trade
Valuation Item/trade/swap/s
wap Stream[2]/calculation
Period Amount/calculation/
notional Schedule/noti onal
Step Schedule/initialValue

Initial notional amount

3.9 Notional2 Amt of leg2

If you have (/valuation
Report/portfolio Valuation
Item/trade Valuation Item/
trade/swap/s wap Stream[1]/
calculation Period Amount/
calculation/fixed Rate
Schedule/initi a IValue) it will
be FIX, otherwise it will be FL

Indicates the type of
3.10 Leg_Type2 Logic interest applied is Fixed
=FIX or Floating = FL

Currency IS0 Settlement currency of
3.11 Settlement Currency Currency Code (3 h . y
diait the operation
gits)
. "1"=Buy Sign of the operation:
3.12 Side char non=all 1=Purchase; 2= Sale If the payer Party Reference

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
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a SIX company

# * Field Type Valid values Description

3.13 Trade Date LocalDate

Transaction's trade
date

FpML

/valuation Report/portfolio
Valuation Item/trade
Valuation Item/trade/
tradeHe ader/party Trade
Information/execution
DateTime

3.14 Maturity Date LocalDate

Date of expiry of the
operation

/valuation Report/portfolio
Valuation Item/trade
Valuation Item/trade/swap/s
wapStream[1]/calculation
Period Dates/termination
Date/adjustedDate

4 COMPENSATION GROUP

4.1 SwapClearingGro up String(12)

Compensation group

/valuation Report/

portfolio Valuation Item/
bme:swap Clearing

Group with swap Clearing
GroupScheme="http://
www.bmeclearing.es/swap-
clearing- group

Future coupons of the
5 COUPONS operation
FIXIf tiene /valuation
Report/portfolio Valuation
Indicates the type of Item/trade Valuation
5.1 Leg type Logic interest applied is Fixed Item/trade/swap/s
=FIX or Floating = FL wapStream/cashflows/
payment Calculation Period/
calculation Period/fixedRa te
Indicates whether
. . "P"->Pay"R" thelegtowhich the
52 Leg_Side String(1) ->Receive coupon belongs is
payment or collection.
/valuation Report/portfolio
Valuation Item/trade
If LegType=FL, name of Valuation Item/trade/swap/s
5.3 Floating_Index String the underlying interest wapStream/calculation
rate index. Period Amount/calculation/
floating Rate Calculation/fl
oating RateIndex
. /valuation Report/portfolio
:I?; ::gz:lengfltilgeswbs. Valuation Item/trade
underlving interest Valuation Item/trade/swap/s
5.4 Index_A String ying wapStream/stubCalculation

rate index against
which the interpolation
will be made

Period Amount/initialStub/
floating Rate/floatingR
ateIndex

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
Sensitivity: C1 Public

35



BME

BOLSAS Y MERCADOS ESPANOLES

a SIX company
# * Field Type Valid values Description FpML
- For floating leg /valuation Report/portfolio
period: Value{D, stubs, content of the ValuationItem/trade
W, M, Y} S .
. . underlying interest Valuation Item/trade/swap/s
5.5 Index Tenor_A periodMulti . ith which bCalculati
lier: Positive rate.mdex Wlt‘ whic waPStream/stu Cz? cu ation
ipnte .er theinterpolationwas  Period Amount/I nitialStub/
g made floatingRate/indexTe nor
. /valuation Report/portfolio
For floating leg stubs, ValuationItem/trade
the name of the .
) underlying interest VaIuatlonltem/trade/swa_p/s
5.6 Index_B String ] . wapStream/stub Calculation
rate index against . .
. . . Period Amount/finalStub/
which the interpolation . .
. floatingRate/floatingR
will be made
ateIndex
- For floating leg /valuationReport/portfolio
period: Value{D, stubs, content of the ValuationItem/trade
W, M, v} derlying i ValuationItem/trade/ /
5.7 Index Tenor B periodMulti underlying |pteres!: aluationItem/trade swap/s
’ - lier: Positive rate index with which ~ wapStream/stub Calculation
!Jnte .er theinterpolationwas  Period Amount/finalStub/
g made floating Rate/indexTen or
/valuationReport/portfolio
ValuationItem/trade
ValuationItem/trade/swap/s
5.8 startDate LocalDate Coupon start date wapStream/cashflows/
payment Calculation Period/
calculation Period/adjuste
dStart Date
/valuation Report/portfolio
ValuationItem/trade
ValuationItem/trade/swap/s
5.9 endDate LocalDate Coupon end date wapStream/cashflows/

payment Calculation Period/
calculation Period/adjuste
dEndDate
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5.10

a SIX company

* Field

Fixing Date

Type Valid values Description

LocalDate

Coupon fixing date

FpML

Based on the reset schedule:
/valuation Report/
portfolio ValuationItem/
trade ValuationItem/
trade/swap/s wapStream/
resetDates/business
Centers/business CenterWe
will apply the following
offset to field #4.8(defined
here /valuationReport/
portfolio Valuation Item/
trade ValuationItem/
trade/swap/s wapStream/
resetDates/resetRelativeTo):
/valuationReport/
portfolio ValuationItem/
trade ValuationItem/
trade/swap/s wapStream/
resetDates/fixingDates/
dayType/valuationReport/
portfolioValu ationItem/
trade ValuationItem/
trade/swap/swapStream/
resetDates/fixingD ates/
period/valuationReport/
portfolio Valuation Item/
trade ValuationItem/tra
de/swap/swapStream/
resetDates/fixingDates/
period Multiplier

Payment date

LocalDate

Coupon payment date

/valuationReport/portfolio
Valuation Item/trade
ValuationItem/trade/swap/s
wapStream/cashflows/
payment Calculation Period/
adjusted PaymentDate

5.12

Accrual_factor

Witha
Decimal

maximum of 9
decimal places

Number of days in the
coupon calculation
period

/valuationReport/portfolio
Valuation Item/trade
Valuation Item/trade/swap/s
wapStream/cashflows/
paymen t Calculation Period/
calculation Period/dayCo
untYearFraction

5.13

fixed

String

usu ->Yes"N"->No

Ifitis already fixed.

5.14

Settled

See Table

String Settle

If the coupon has
already been settled.

Yes as long as #4.11 < today
(if the coupon payment date
is in the past)

Coupon currency

CurrencyISO
currency code (3
digits)

Coupon currency

/valuationReport/portfolio
Valuation Item/trade
Valuation Item/trade/swap/s
wapStream/cashflows/
payment Calculation Period/
forecast Payment Amount /
currency
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A
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# * Field Type Valid values Description FpML
/valuationReport/portfolio
ValuationItem/trade
ValuationItem/trade/swap/s
5.16 CouponAmount Amt Nominal Amount wapStream/cashflows/
payment Calculation Period/
forecast Payment Amount /
amount
/valuationReport/portfolio
ValuationItem/trade
. Notional amount of the ValuationItem/trade/swap/s
5.17 Notional Amt coupon wapStream/cashflows/
payment Calculation Period/
calculation Period/notion
alAmount
Rate /valuation Report/portfolio
expressed in Valuation Item/trade
parts by one: ValuationItem/trade/swap/s
5.18 Spread Decimal 0.05is equal Spread of the trade wapStream/cashflows/
to 5%With a payment Calculation Period/
maximum of 8 calculation Period/floatin
decimal places gRate Definition/spread
Rate /valuationReport/portfolio
expressedin  Interestrate applied ValuationItem/trade
partsbyone:  with decimals, ifitis ValuationItem/trade/swap/s
5.19 rate Decimal 0.05isequal  FIXisthevalueofthe  wapStream/cashflows/

’ to 5%With fixed rate; if FL: It is payment Calculation Period/
amaximum the value of the official calculation Period/floatin
of 8decimal  fixing gRate Definition/calculated
places. Rate

/valuationReport/portfolio
Valuation Item/trade
"Flat" . Valuation Item/trade/swap/s
5.20  Compounding method String "Straight" ?:rTgo;i:dmg method wapStream/cashflows/
Blank g/teg payment Calculation Period/
calculation Period/compo
unding Method
All /valuation Report/
String (string Business centers portfolio Valuation Item/
5.21 Business Day C string(4) . trade ValuationItem/
. y Centers to which the Trade
separated by belonas trade/swap/s wapStream/
character | ) 9 resetDates/business
sCenters/business Center
N /valuation Report/portfolio
...F.OLLOWING Valuation Iten?/tracil)e
. MODFOLL . .
5.22 Busmes§ Day String OWING""PRE Busmes§ Day Valuation Item/trade/swap/s
Convention CEDING""NO Convention wap Stream/reset Dates/
NE" resetDates Adjustments/

business Day Convention
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A

a SIX company
# * Field Type Valid values Description FpML
"30/360""'30E
/360""30E/36
O'ISP,,A ACT/ /valuation Report/portfolio
360""ACT/36 . . .
Convention governing Valuation Item/trade
5.FIXED""ACT .
. . anp  the number of days Valuation Item/trade/swap/s
5.23 Day Count Fraction String /365.ISDA"A . . -
included in the wap Stream/calculation
CT/ACT. . . . .
calculation of interest  Period Amount/calculation/
ICMA""ACT/A d .
CT. ayCount Fraction
ISDA""ACT/A
CT.ISMA"
Rate
expressed in /valuationReport/portfolio
parts by one: Valuation Item/trade
. . 0.05is equal . Valuation Item/trade/swap/s
5.24  Discount factor Decimal to 5%With a Discount factor used wap Stream/cashflows/
maximum of payment Calculation Period/
15 decimal discount Factor
places
Fixation can be: ISDA
- Standard fixation.
IRATE - initial index
5.25 Fixing Type String specified. SRATE - index
of the specified stub.
NSLAG - non- standard
lag.
Flow Types: "C"-
Compounds, "S"-
Standard, "0"-OIS
5.26 Flow Type String trade, "B"- Stub Period
not compound and
"W"-Stub Period
compound.
m:)t}r:um of Indicates the fixing
5.27 Fixing_multiplier Decimal . multiplier of floating
15 decimal
OIS coupons.
places
Coupon settlement
currency. The three
Coupon Settlement CurrencyISO fields below will go
5.28 Currznc currency code (3 blank if the currency
y digits) of the coupon and its
settlement are the
same.
5.29 Exchange Rate Fixing LocalDate Exchange rate fixing
Date date for coupon
; : "S"->Yes"N" Ifthe exchangerateis
5.30 Exchange Rate Fixed String >No already fixed.
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Rate
expressed in
parts by one:
. 0.05 is equal The value of the
5.31 Exchange Rate Value Decimal t0 5%. With applied exchange rate.
amaximum
of 5 decimal
places.
6 UNADJUSTEDDATES
/valuation Report/portfolio
Valuation Item/trade
Valuation Item/trade/swap/s
6.1 Unadjusted start date LocalDate St:art fiate of th? wapStream /cashflows/
misaligned period : :
payment Calculation Period/
calculation Period/unadju
stedStart Date
/valuation Report/portfolio
Valuation Item/trade
Valuation Item/trade/swap/s
6.2 Unadjusted end date LocalDate f‘:‘igac:?t:::g ﬂ::io d wapStream/cashflows/
ghedp payment Calculation Period/
calculation Period/unadju
sted EndDate
7 NPV
/valuation Report/portfolio
Valuation Item/trade
Net Present Value .
amount of the coupon Valuation Item/trade/swap/s
71 Coupon NPV -Currency  Amt *  wapStream /cashflows/
In the currency of the lculati iod
coupon. payment Calculation Period/
present Value Amount/am
ount
Net Present Value
Coupon NPV - Settlement amount of the
7.2 Amt
Currency coupon. In the coupon
settlement currency.
Previous amount of
. the Net Present Value
7.3 Coupon Previous NPV Amt coupon. In the coupon
settlement currency.
OPERATION
8 IDs and STATUS
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8.1

a SIX company

* Field

Registration
timestamp

Type

Timestamp

Valid values Description

Trade type Register
Timestamp -
Description
Backloading B:

Date and Time of
Registration in CCP of
novation Registration
H: Date and Time of
Registration in CCP

of novation Auction

F: Date and Time of
Registration in CCP of
novation by transfer
Expiration V: Date

and Time in which

the expiration is
recorded. Netting N:
Date and Time in which
the netting of the
operations is recorded
Transfer Z: Date and
Time of Registration in
CCP of the novation by
transfer

FpML

8.2

Previous Trade Id

String

CCP Trade ID Previous

83

Initial Trade Id

String

Initial CCP Trade ID

8.4

Initial Market Code

String

Initial market code

8.5

Initial trading datatime

LocalDate

Date and time of
trading the Initial trade

8.6

Initial Trade Type

String

Type of initial trade

8.7

Approved Trade Source
Trade Group Id

String

Group ID on the
acceptance platform,
swGroupld

8.8

Approved Trade Source
Id

String

Name of the
acceptance platform,
let's note that in case
the operations are
accepted by Portability
or generated as a result
of the netting process,
here it should appear
that they come from
there, Example: Net

8.9

CCP Status

Values{Accept

ed}

State in which the
operation is, in this
case "NOVATED"
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# * Field Type Valid values Description FpML

Group codein

8.10 CCP Grouping Id String CLIVETRADES

Trade type defined

by BME Clearing, The
8.1 TradeType String coding of this field

is in Annex I of this

document

Indicates whether
the operation opens

8.12 open-close indicator Values{O, C} ("0"=0pen) or closes
("C"=Close) the
position

CCP-generated netting

813  Nettingid String identifier

Customer-provided

8.14 User netting id String netting identifier

Indicates whether the
Block o Allocation . operation belongs to an
8.1 . String .
Indicator operation group or to
Allocation

(&, ]

Identifier of the Block
8.16  Block o Allocation Id String or Allocation to which
the operation belongs

Identification of the
8.17 ClientTradeld String operation in the client's
systems
Identification of the
8.18  ClearingMember Tradeld String operation in the CM
systems
ID of the counterparty
8.19  ClearingMemberBlock  String executing the block
procurement
. UTI generated at the
820  UTI-CCP String timgof ation
8.21 Prior UTI String Pre-novation ICU
9 LEG SWAP 1
BASIC DATA SWAP
LEG 1
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A
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# * Field Type Valid values Description FpML
For swaps: if /valuation
Report/trade Valuation Item/
trade/swap/swapStream[1]/
calculatio nPeriod Amount/
calculation/fixed Rate
Schedule with /valuation
Report/trade Valuation Item/
trade/swap/swap Stream[1]/
payerPart yReference/@
href pointing to /valuation
Report//party/@id and then
"P" if /valuation Report/
trade Valuation Item/trade/
swap/swap Stream[1]/
Indicates whether caIcuIat!o nPgriod Amount/
9.1 Leg_Side 1 String(1) “P"->Pay the Leg is payment or calculatlon{flxedRate'
’ - "R" ->Receive collection Schedule with /valuation
’ Report/trade Valuation Item/
trade/swap/swap Stream[1]/
receiverP arty Reference/@
href pointing to /valuation
Report/party/@id then
"R" For FRA: if: /valuation
Report/trade Valuation
Item/trade/fra/buyer Party
Reference/@href pointing to
/valuation Report/party/@id
then "P" if /valuation Report/
trade Valuation Item/trade/
fra/seller Party Reference/@
href pointing to /valuation
Report/party/@id then " R
9.2 Effective Data 1 LocalDate Effectl\{e date of
operation on Leg/leg 1
9.3 Maturity Date leg 1 LocalDate End date of operation
on Leg/leg 1
9.4 Index 1 String Name of the gnderlying
interest rate index
. period: Value{D, Tenor of the underlying
9.5 IndexTenor Period 1 W, M, Y} interest rate index
IndexTenor 1 Pe.rlod'IV.IuItlpll Reference Index
9.6 . - er: Positive
PeriodMultiplier . Frequency
integer
Rate
expressedin  Interestrate applied
partsbyone:  with decimals, ifitis
. 0.05isequal  FIXis the value of the
7 Rate 1 Decimal to 5%With fixed rate; if FL: It is
amaximum the value of the official
of 8decimal  fixing
places.
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# * Field Type Valid values Description FpML

Rate
expressed in
parts by one:

9.8 Spread 1 Decimal g(')osi/':;;ict';al Spread of the trade
amaximum
of 8 decimal
places.
"30/360""30E
/360""30E/36
0.ISDA""ACT/
360°"ACT/36 Convention governing
5-FIXED™"ACT the number of days

9.9 Day count fraction 1 String /365.ISDA"™"A . .
included in the
CT/ACT. calculation of interest
ICMA""ACT/A
CT.
ISDA""ACT/A
CT. ISMA"
"FOLLOWING
Business Day Convention . ""MODFOLL Business: day

9.10 Effective Date 1 String OWING""PRE convention of the start
CEDING""NO date of the operation.
NE"

String (string Busingss centers
. to which the Trade
9.11 Business Centers 1 string(4) belongs. They govern
Y9
separated by

character | ) the payment schedule

of ram/leg 1.
yfuamne];l;t‘;]a:;e End of Period Date
9.12  Roll Convention 1 String " " y Convention that applies
EOM" "IMM from Start date
IINONEII
"Flat" Compounding method
9.13 Compounding method 1  String "Straight" forleg/Leg 1: "Flat",
Blank "Straight" or blank
9.14 Compounding period1  period: Value{D, Compounding period
’ Period W, M, Y} forleg/Leg 1
9.15 Compounding period 1 :ﬁrll,%(:ilmtt'p" Compounding period
’ PeriodMultiplier I forleg/Leg 1
integer
. . period: Value{D, Payment Period for
9.16 Payment Period 1 Period W, M, Y} Leg/Leg 1
Payment Period 1 Pe_rIOd.MUIt'p" Payment Period for
9.17 . L er: Positive
PeriodMultiplier . Leg/Leg 1
integer
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# * Field Type Valid values Description

9.18 Payment Days Offset 1 Integer

Payment lag, expressed
in calendar days,

with respect to the
theoretical Unadjusted
payment date. The
resulting date must be
adjusted according to
the business center of
leg 1.

FpML

9.19 Exchange Rate Index 1 String

The name of the
exchange rate index
from the currency from
leg 1to the settlement
currency. This field

and the following

ones referring to this
exchange rate will go
blank if both currencies

are the same.
String (string Business centres
Exchange Rate Business  string(4)
9.20 governed by the leg 1
Centers 1 separated by .
exchange rate index.
character | )
"FOLLOWING Workina da
Business Day Convention ""MODFOLL conven?ion‘f,or the date
9.21  Exchange Rate Fixing String OWING""PRE ..
of fixing the exchange
Date 1 CEDING""NO .
NE" rate in the Leg/leg 1
Next to the next
.. — field, offset fixing the
9.22 Exchange Rate Ilelng period: Value{D, exchange rate with
Lag Period 1 Period W, M, Y}
respect to the payment
dates for the Leg/leg 1
Next to the previous
- . - field, offset fixing the
9.23 Exc!lange Ra!te lemg L.ag Pe.rlod Multipli exchange rate with
Period 1 PeriodMultiplier er:Integer
respect to the payment
dates for the Leg/leg 1
LEG 1 STUBS
INITIAL STUB LEG 1
"ShortInitial"
9.24 Initial Stub Method 1 String "LongInitial"  Type of stub
Blanks

9.25 Initial Stub FirstIndex1  String

1st interpolation
reference index
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A

a SIX company
# * Field Type Valid values Description FpML
9.26 Initial Stub Second String -2 Interpo_latlon
Index 1 reference index
. . Effective date of the
9.27 First Reg Period Start LocalDate first regularleg 1
Date 1 .
period
FINAL STUB LEG 1
"ShortFinal"
9.28 Final Stub Method 1 String "LongFinal"  Type of stub
Blanks
9.29 Final Stub FirstIndex1  String Firstindex of the final
stub of leg 1
9.30 Final Stub Second Index Strin Second index of the
’ 1 g final stub of leg 1
9.31 Last Reg Period End LocalDate Effective date of thg
Date 1 last regular leg period 1
UNADJUSTED DATES
SWAP LEG 1
. . Effective unadjusted
9.32 Unadjusted effective LocalDate date of operation on
Date 1
Leg/leg 1
9.33 Unadjusted Maturity LocalDate Out of giate of end of
Date 1 operation on Leg/leg 1
"FOLLOWING Business Day
Business Day ""MODFOLL  Convention for the
9.34  Convention Maturity String OWING""PRE Expiration Date of the
Date 1 CEDING""NO operation in the Leg/
NE" leg 1
"FOLLOWING Working day
Business Day Convention ""MODFOLL  convention for the
9.35 LastRegular Period String OWING""PRE end dates of coupon
Date 1 CEDING""NO calculation periodsin
NE" Leg/leg 1
"FOLLOWING .
Business Day
Business Day Convention MODFOLL Convention for coupon
9.36 String OWING""PRE
Payment Date 1 CEDING""NO reay:nent dates on Leg/
NE" g
10 LEG SWAP 2
BASIC DATA SWAP LEG 2
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# * Field Type Valid values Description FpML
For swaps :if /valuation R
eport/trade Valuation Item/
trade/swap/swapStream[2]/
calculatio nPeriod Amount/
calculation/fixed Rate
Schedule with /valuation
Report/trade Valuation Item/
trade/swap/swap Stream[2]/
payer Part yReference/@
href pointing to /valuation
Report//party/@id and then
"P" if /valuation Report/
trade Valuation Item/trade/
swap/swap Stream[2]/
Indicates whether caIcuIat!o nPgriod Amount/
10.1 Leg_Side 2 String(1) P Pay the Leg is payment or calculatlon{flxed Rate'
’ - "R" ->Receive collection Schedule with /valuation
’ Report/trade Valuation Item/
trade/swap/swap Stream[2]/
receiverP artyReference/@
href pointing to /valuation
Report/party/@id then
"R" For FRA: if: /valuation
Report/trade Valuation
Item/trade/fra/buyer Party
Reference/@href pointing to
/valuation Report/party/@id
then "P" if /valuation Report/
trade Valuation Item/trade/
fra/seller Party Reference/@
href pointing to /valuation
Report/party/@id then " R"
10.2 Effective Date 2 LocalDate Effectl\{e date of
operation on Leg/leg 2
103 Maturity Date Leg 2 LocalDate End date of operation
on Leg/leg 2
Name of the index
reference in case the
10.4 Index2 String type of leg or Leg is
Floating=FL Ex: EUR-
EURIBOR-3M
period: Value{D,
. W, M i . Tenor of the underlyin
10.5 IndexTenor 2 Period p(-'_:rIOdML!h‘:I interest rate index ying
plier: Positive
integer
IndexTenor 2 p(e.rlod!\l[ultlpll Frequency of the
10.6 . - er: Positive
PeriodMultiplier . Reference Index
integer
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# * Field Type Valid values Description FpML
Rate
expressedin  Interestrate applied
partsbyone:  with decimals, ifitis

. 0.05isequal  FIXis the value of the

107 Rate 2 Decimal to 5%With fixed rate; if FL: It is
amaximum the value of the official
of8decimal  fixing
places.
Rate
expressed in
parts by one:

10.8 Spread 2 Decimal 2{,05%/':\;3;3' Spread of the trade
amaximum
of 8 decimal
places.
"30/360""30E
/360""30E/36
0.ISDA""ACT/
360°"ACT/36 Convention governing
5-FIXED™"ACT the number of days
10.9  Day count fraction 2 String /365.ISDA"™A . .
included in the
CT/ACT. calculation of interest
ICMA""ACT/A
CT.
ISDA""ACT/A
CT.ISMA"
"FOLLOWING
Business Day Convention . " MODFOLL Busines§ day

10.10 Effective Date 2 String OWING""PRE convention of the start
CEDING""NO date of the operation.
NE"

String (string Busingss centers
) string(4) to which the Trade
10.11  Business Centers 2 belongs. They govern
separated by

character | ) the payment schedule

of ram/leg 2
tl'\,lfuamn?;l:t\:]atl;;e End of Period Date
10.12  Roll Convention 2 String " . y Convention that applies
EOM" "IMM from Start date
"NONE"
"Flat" Compounding method
10.13  Compoundingmethod2 String "Straight" forleg/Leg 1: "Flat",
Blank "Straight" or blank
10.14 Compounding period2  period: Value{D, Compounding period
: Period W, M, Y} forleg/Leg 2
Compounding period 2 pe.rlod!\ll'ultlpll Compounding period
10.15 . . er: Positive
PeriodMultiplier integer forleg/Leg 2
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#

10.16

A

a SIX company

* Field

Payment Period 2 Period

Type

period: Value{D,
W, M, Y}

Valid values Description

Payment Period for
Leg/Leg 2

FpML

10.17

Payment Period 2
PeriodMultiplier

periodMultipli
er: Positive
integer

Payment Period for
Leg/Leg 2

10.18

Payment Days Offset 2

Integer

Payment lag, expressed
in calendar days,

with respect to the
theoretical Unadjusted
payment date. The
resulting date must be
adjusted according to
the business center of
leg 2.

10.19

Exchange Rate Index 2

String

Name of the exchange
rate index of the
currency fromleg

2 to settlement
currency. This field

and the following

ones referring to this
exchange rate will go
blank if both currencies
are the same.

10.20

Exchange Rate Business
Centers 2

String (string
string(4)
separated by
character | )

Business centers

by which the leg 2
exchange rate index is
governed. .

10.21

Business Day Convention
Exchange Rate Fixing
Date 2

"FOLLOWING
""MODFOLL
OWING""PRE
CEDING""NO
NE"

String

Working day
convention for the date
of fixing the exchange
rate in the Leg/leg 2

10.22

Exchange Rate Fixing
Lag Period 2 Period

period: Value{D,
W, M, Y}

Next to the next

field, offset fixing the
exchange rate with
respect to the payment
dates for the Leg/leg 2

10.23

Exchange Rate Fixing Lag  periodMultipli
Period 2 PeriodMultiplier er:Integer

Next to the previous
field, offset fixing the
exchange rate with
respect to the payment
dates for the Leg/leg 2

LEG 2 STUBS

INITIAL STUB LEG 2
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# * Field Type Valid values Description FpML
"ShortInitial"
10.24  Initial Stub Method 2 String "LonglInitial"  Type of stub
Blanks
10.25 Initial Stub FirstIndex2 String 1st|nterpqlat|on
reference index
Initial Stub Second . -2 Interpolation
10-26 Index 2 String reference index
. . Effective date of the
10.27 First Reg Period Start LocalDate first reqular period of
Date 2 I
eg2
FINAL STUB LEG 2
"ShortFinal"
10.28  Final Stub Method 2 String "LongFinal" Type of stub
Blanks
10.29  Final Stub FirstIndex2  String Firstindex of the final
stub of leg 2
Final Stub Second Index . Second index of the
10.30 2 String final stub of leg 2
. Effective date of the
10.31 Last Reg Period End LocalDate last regular period of
Date 2 I
eg2
UNADJUSTED DATES
SWAP LEG 2
. . Effective unadjusted
10.32 g:taedjzusted effective LocalDate date of operation on
Leg/leg 2
10.33 g:ta:JZUStEd Maturity LocalDate Adjusted date of end of operation
"FOLLOWING Business Day
Business Dav Convention ""MODFOLL  Convention for the
10.34 Maturit Da¥e ) String OWING""PRE Expiration Date of the
y CEDING""NO operation in the Leg/
NE" leg 2
"FOLLOWING Business day
Business Day Convention ""MODFOLL  convention for the
10.35 Last Regular Period String OWING""PRE end dates of coupon
Date 2 CEDING""NO calculation periods in
NE" Leg/leg 2
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A

a SIX company
# * Field Type Valid values Description
,,EOLLOWING Business Day
Business Day Convention MODFOLL Convention for Coupon
10.36 y String OWING""PRE P
Payment Date 2 Payment Dates on Leg/
CEDING""NO
" Leg 2
NE
11 FRA DATA
BASIC DATA FRA
111 FRA Effective Date LocalDate Effectn!e date of the
operation
112 FRAIndex String Name of the underlying
interest rate index
. period: Value{D, Tenor of the underlying
113 FRAIndexTenor Period W, M, Y} interest rate index
1.4 FRA IndexTenor Zﬁr;%:ml;::lp" Tenor of the underlying
’ PeriodMultiplier S interest rate index
integer
Rate
expressed in
parts by one:
. . 0.05 is equal Fixed rate agreed for
115 FRAFixedRate Decimal to 5%With the operation
amaximum
of 8 decimal
places.
"30/360""'30E
/360""30E/36
0.ISDA""ACT/
360 ACT/ 36 Convention governing
5-FIXED™"ACT the number of days
11.6 FRA Day Count Fraction  String /365.ISDA""A . . ¥
included in the
CT/ACT. calculation of interest
ICMA""ACT/A
CT.
ISDA""ACT/A
CT.ISMA"
"FOLLOWING
. ""MODFOLL  Business day
1.7 ;::vzﬂi:gﬁss Day String OWING""PRE convention of the start
CEDING""NO date of the operation.
NE"
:tt:::g(gs)t ring Business centers
11.8  FRABusiness Centers g towhich the Trade
separated by

character | )

belongs
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a SIX company
# * Field Type Valid values Description FpML
UNADJUSTED DATES FRA
1.9 FRA Unadjusted effective LocalDate Effective unadjust.ed
Date date of the operation
1.10 FRA Unadjusted Maturity LocalDate Adjustgd end date of
Date operation
12 NPV

Amount of the total Net
Present Value of leg 1 of
121 Leg 1 NPV - Currency 1 Amt the operation. Currency
is Currency 1 (field 3.5)
Not applicable for FRAs

Amount of the total
Net Present Value of
Leg 1 NPV - Settlement A leg 1 of the operation.
mt .
Currency Currency is Settlement
Currency (field 3.12)
Not applicable for FRAs

12.2

Amount of the total Net
Present Value of leg 2 of
123 Leg 2 NPV - Currency 2 Amt the operation. Currency
is Currency 2 (field 3.8)
Not applicable for FRAs

Amount of the total
Net Present Value of
Leg 2 NPV - Settlement A leg 1 of the operation.
mt .
Currency Currency is Settlement
Currency (field 3.12)
Not applicable for FRAs

124

Total Net Present
Value amount of all

12.5 Considerations NPV Amt additional payments.
In the settlement
currency.

Amount of the total

Net Present Value of
the operation. In the
settlement currency.

12.6 Trade NPV Amt

Previous amount of the
total Net Present Value
per transaction. In the
settlement currency.

12.7 Trade Previous NPV Amt
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13

A

a SIX company

* Field

ADDITIONAL PAYMENTS
(CONSIDERATIONS).

Type

Valid values Description

Description FpML 13
ADDITIONAL PAYMENTS
(CONSIDERATIONS).
Additional payment
details Up to 6 possible
payments

131

Amount

Amt

Additional future
payments payable
over the life of the
transaction

13.2

ConsiderationDate

LocalDate

Date of payment of
additional flows

13.3

CCP Status
(Consideration Status)

See Table

String Settle

Status of the
consideration
(S-Liquidated,
N-Unsettled, OTC-
Bilateral Settled)

13.4

Consideration Currency

CurrencyISO
currency code (3
digits)

Currency of the
Consideration. It must
necessarily be the
settlement currency of
the operation.

13.5

Discount factor

Rate
expressed in
parts by one:
0.05 is equal
to 5%With a
maximum of
15 decimal
places.

Decimal

Discount factor used

13.6

Consideration
Settlement Currency

CurrencyISO
currency code (3
digits)

Settlement currency

of the consideration.
The three fields

below will be soft if

the currency of the
consideration and that
of its settlement are the
same.

13.7

Exchange Rate Fixing
Date

LocalDate

Date of fixing the
exchange rate for
consideration

13.8

Exchange Rate Fixed

"G s Yes

String
"N"-> No

If the exchange rate is
already fixed.

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
Sensitivity: C1 Public

53



BME

BOLSAS Y MERCADOS ESPANOLES

a SIX company
# * Field Type Valid values Description FpML
Rate
expressed in
parts by one:
. 0.05isequal  Thevalue of the applied
13.9 Exchange Rate Value Decimal t0 5%. With exchange rate.
amaximum
of 5 decimal
places.
14 NPV
144 ConsiderationNPV- NPV of Consideration.
Currency
Amount of the Net
. . Present Value of the
142  Consideration NPV- AMT consideration. In the

Settlement Currency settlement currency of

the consideration.

Previous net
. . . present value of the
14.3 Consideration Previous AMT consideration. In the
NPV
settlement currency of
the consideration.

FILE NAME CCONSIDERATIONS

FILE CODE REP-OPIN-004

DESCRIPTION The information in this CSV file, in FpML is provided in the CCOUPONS file

GROUP OPEN POSITION

DESTINARIOS Member of the CCP

PRIVACY Contains private data

PUBLICATION HOURS ID and EoD
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FILE NAME

FILE CODE

DESCRIPTION

GROUP

DESTINARIOS

PRIVACY

PUBLICATION HOURS

* Field

1 ACCOUNT

CFIXING

REP-GENDAT-001

settlement.

The interest rates set by benchmark for the last few months, including that of the
current session, are reported. Also the spot exchange rates of currencies other than

GENERAL DATA

All users in the CCP segment

Contains public data

ID and EoD

Valid values Description

FpML

Elements that make up the header of the report

1.1 exchName

String

ClearingHouseld, CCP
Name or Short Code

/event Activity Report/report
Identification/bme:ccp Id
with ccpId Scheme="http://
www.bmeclearing.es/ccp-id"

1.2 contractGroup

String

Segment

/event Activity Report/report
Identification /bme:seg
mentId with segmentId
Scheme="http://www.
bmeclearing.es/s egment-id"

1.3 rptCod

String

Report Code

/eventActivityReport/report
Identification/reportId with
report Id Scheme="http://
www.bmeclearing.es/rep
ort-id"

1.4 rptName

String

Report Name

/eventActivity Report/
dataSetName

1.5 rptType

Values {
Intraday, End
ofDay}

Intraday = Intraday,
EndOfDay = End of
session

/eventActivity Report/report
Identification/bme:rep
ortType with report Type
Scheme="http://www.
bmeclearing.es/r eport-type"
1.IfITD, intraday 2. If EoD,
EndOfDay

1.6 rptSessionDate

YYYY-MM-DD

Report Data Session
Date

/eventActivityReport/
asOfDate
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# * Field Type Valid values Description FpML
YYYY-MM- Report creation date /eventActivityReport/
17 rptPrntRunDat DDTHH:MM:SS and time header/creation Timestamp
2 COMMON DATA
If "IRT" the fields in
. I section4 willgoblank  /event Activity Report/
21 Rate type String IRTTXRT If "XRT" the fields in bme:fixing/bme:rateType
section 3 will go blank
.. i . /eventActivity Report/
2.2 Fixing Date YYYY-MM-DD Fixing date: YYYY-MM bme:fixing/bme:rateObserva
DD . . s
tion/adjusted FixingDate
iF:((ilizg ;’ ':c(:)iph:':tn /event Activity Report/
23 Encrypted Values{0,1} encrypted 1= bme:fixing/bme:rateObserva
yp tion/bme:encrypted
Encrypted)
The publishing source
I is set to @floating
o onace, | Ratndexcheme
24 Source String P ! eventActivity Report/b
e.g. RIC Reuters, fixina/bme:index/
InfoValmer me:fixing/bme:index/
floatingRateIndex/@floating
RateIndex Scheme
ForEach Index, set /
3 INTEREST RATE Reference index eventActivityReport/
bme:fixing/bme:index
/event Activity Report/
bme:fixing/bme:fixing/
floati ng RateIndex For
. The name of the" ISDA Codes: floating Rate
3.1 Index Name String benchmark. Le.:: EUR- IndexScheme="httn://www.
EURIBOR-REUTERS - tp: ’
fpml.org/c oding-scheme/
floating-rate-index-2-12.
xml|"
CurrencyISO /event Activity Report/
3.2 Index currency currency code (3 Index currency bme:fixing/bme:index/bme:c
digits) urrency
Financial centre code  /event Activity Report/
33 Index calendar Strin according to SWIFT bme:fixing/bme:index/
: 9 standard. Ex: EUTA, bme: business Centers/
CcoBO businessCenter
34 IndexID String Indexidentifierin all Unreported/Not reported
other reports
- /event Activity Report/
35 Tenor period period: Value{D, bme:fixing/bme:index/index

W, M, Y}

Tenor/period
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a SIX company
# * Field Type Valid values Description FpML
. R /event Activity Report/
3.6 Tenor multiplier per!o.(:IM.LlItlpller. bme:fixing/bme:index/index
Positive integer . s
Tenor/period Multiplier
3Mis set to period
Multiplier=3 and period=M:/
. . event Activity Report/
37 Tenor symbol String Le.:: O/N, 1M, ... bme:fixing/bme:in dex/
indexTenor/[period
Multiplier + period]
/event Activity Report/
3.8 Expiration YYYY-MM-DD Due date bme:fixing/bme:rateObserva
tion/bme:maturity Date
Rate
expressed in
g%r;s;sbg ounael: Value of the reference  /event Activity Report/
3.9 Interest rate Decimal : q rate publishedonthe  bme:fixing/bme:rateObserva
to 5%. With CL .
. date of publication tion/observed Rate
amaximum
of 8 decimal
places.
4 EXCHANGE RATE Reference index
/event Activity Report/
bme:fixing/bme:exchangeRa
"Currency1/ te/quoted Currency Pair/
Currency2" currency1/eventActivityRe
where port/bme:fixing/
4.1 Currency pair String Currenciesare Currency1/Currency2 bme:exchange Rate/
ISO currency quotedCurre ncyPair/
codes (3 currency2/event Activity
digits) Report/bme:fixing /
bme:exchange Rate/quoted
CurrencyPair/quoteB asis
Rate The value of the
expressedin  reference type. The
parts by one: valug in Currency2 of JeventActivity Report/
4.2 Exchange rate Decimal 0.05isequal  aunitof Currency1. bme:fixing/bme:exchangeRa
’ to 5%. With Multiplied by an : ’
. . te/rate
amaximum  amountin Currency 1
of 5decimal  provides the amountin
places. Currency 2.
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a SIX company

FILE NAME

FILE CODE

DESCRIPTION

GROUP

DESTINARIOS

PRIVACY

PUBLICATION HOURS

* Field

1 ACCOUNT

CCALENDAR

REP-GENDAT-002

criteria.

Non-business days are reported according to the schedule established in the eligibility

GENERAL DATA

All users in the CCP segment

Contains public data

EoD

Valid values Description

FpML

Elements that make up the header of the report

1.1 exchName

String

ClearingHouseld, CCP
Name or Short Code

/calendarReport/report
Identification/bme: ccpld
with ccpId Scheme="http://
www.bmeclearing.es/ ccp-
id"

1.2 contractGroup

String(2) Segment

/calendarReport/report
Identification/bme:
segmentId with segmentId
Scheme="http://www.
bmecleari ng.es/segment-id"”

1.3 rptCod

String

Report Code

/calendar Report/report
Identification/repor tId with
reportld Scheme="http://
www.bmeclearing. es/
report-id"

1.4 rptName

String

Report Name

/calendarReport/
dataSetName

Values {Intra

Intraday = Intraday,

/calendar Report/report
Identification/bme:r
eportType with reportType

1.5 rptType day, End OfDay} EndeDay =End of Scheme= ‘http://www. }
session bmecleari ng.es/report-type
1.IFITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate YYYY-MM-DD gg;t):rt Data Session /calendarReport/asOfDate
YYYY-MM- Report creation date /calendarReport/header/
17 rptPrntRunDat DDTHH:MM:SS and time creation Timestam p
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# * Field Type Valid values Description FpML
2 HOLIDAY Non-business day
. . /calendarReport/
Financial centre code bme:calendar/bme:bvBus
2.1 Business Center according to SWIFT : et

standard. Ex: EUTA

inessCenter/bme:business
Center

Business Center

22 Description

Name of the financial
center

/calendarReport/
bme:calendar/bme:byBus
inessCenter/bme:business
CenterDescripti on

23 Holiday date

Non-business date

/calendarReport/
bme:calendar/

bme:byBus inessCenter/
bme:holidayDate/bme:date

24 Description

Description of the day

/calendar Report/
bme:calendar/
bme:byBus inessCenter/
bme:holidayDate/
bme:dateDe scription

25 Holiday Date Source

Vendor

/calendar Report/
bme:calendar/

bme:byBus inessCenter/
bme:holidayDate/
bme:dateSo urce with
dateSource Scheme="http://
www.bmecleari ng.es/date-
source"

FILE NAME

FILE CODE

DESCRIPTION

GROUP

DESTINARIOS

PRIVACY

PUBLICATION HOURS

CCURVES

REP-GENDAT-003

The curves used for Zero Rates and Discount Factor are reported. In the case of BME
Clearing, also of the types used in the methodology of construction of the curves.

GENERAL DATA

All users in the CCP segment

Contains public data

ID and EoD
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a SIX company
# * Field Type Valid values Description FpML
1 ACCOUNT Elements that make up the header of the report
/valuationReport/report
. Identification/bme:ccp Id
1.1 exchName String ClearingHouseld, CCP with ccpId Scheme="http://
Name or Short Code .
www.bmeclearing.es/ccp
_idll
/valuation Report/report
Identification/bme:seg
1.2 contractGroup String(2) Segment mentId with segmentId
Scheme="http://www.
bmeclearing.e s/segment-id"
/valuation Report/report
Identification/reportld with
1.3 rptCod String Report Code report IdScheme="http://
www.bmeclearing.es/
report-id"
. /valuationReport/
1.4 rptName String Report Name dataSetName
/valuationReport/report
Identification/bme:rep
Intraday = Intraday, ortType with reportType
15 rptType élna Jt(l)(;ls){;n;raday, EndOfDay =End of Scheme="http://www.
y session bmeclearing. es/report-type"
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate YYYY-MM-DD g:;t):rt Data Session /valuationReport/asOfDate
YYYY-MM- Report creation date /valuation Report/header/
17 rptPrntRunDat DDTHH:MM:SS and time creationTimestamp
2 CURVES Information about the
curves used
2.1 Curve Name String Curve name /yaluatlon Report/market/
yieldCurve/name
The identifier of the
curve's benchmark. The /valuation Report/market/
2.2 IndexID String sameis providedasin  yieldCurve/forecastR

the "Index name" field
in CFIXING.

ateIndex/floatingRateIndex

periodMultiplier:

2.3 Index Multiplier Positive integer

Tenor of the curve.
Overnights will have no
tenor.

/valuation Report/market/
yieldCurve/forecastR
ateIndex/index Tenor/period
Multiplier

Period: Value{D,

2.4 Index Period W, MY, T}

Tenor of the curve.
Overnights will have no
tenor.

/valuation Report/market/
yieldCurve/forecastR
ateIndex/indexTenor/period
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a SIX company

# * Field Type Valid values Description

CurrencyISO
25 Index currency currency code (3 Index currency
digits)

FpML

/valuation Report/market/
yieldCurve/currency

Financial centre code
according to SWIFT
standard. Ex: EUTA,
COBO

2.6 Index calendar String

/valuation Report/market/
yieldCurve/bme:busi
nessCenters/businessCenter

Curve capture date in
dd/mm/yyyy format
hh:mm:ss

YYYY-MM-

2.7 Curve Capture Time DDTHH:MM:SS

/valuation Report/market/
yieldCurve Valuation/
buildDate Time

2.8 Curve Close Date YYYY-MM-DD Curve closing date

/valuation Report/
market/yieldCurve
Valuation/ endDate con /
valuation Report/market/
yieldCurve Valuation/
objectReference/@href
points to a /valuation Report/
market/yieldCurve/@id

period: Value{D,

2.9 KnotPoint Period W, M, Y}

/valuation Report/
market/yield Curve
Valuation/ bme:tenor/
period Multiplier with /
valuation Report/market/
yieldCurve Valuation/ object
Reference/@href pointsto a
/valuation Report/market/
yieldCurve/@id

Period
Multiplier:
Positive
Integer

210 KnotPoint Multiplier

/valuation Report/
market/yieldCurve
Valuation/ bme:tenor/
periodwith /valuation
Report/market/
yieldCurveValuation/
object Reference/@href
points to a /valuation
Report/market/
yieldCurve/@id

211 KnotPoint Symbol String Le.::O/N, 1M, ...

/valuation Report/
market/yieldCurve
Valuation/ bme:tenor/
[period Multiplier +
period]with /valuation
Report/market/
yieldCurve Valuation/
object Reference/@href
points to a /valuation
Report/market/
yieldCurve/@id
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a SIX company

# * Field

2.12 KnotPoint Effective Date

Type

YYYY-MM-DD

Valid values Description

KnotPoint Effective

Date

FpML

/valuation Report/market/
yieldCurve Valuation/
bme:effectiveDate con /
valuation Report/market/
yieldCurve Valuation/ object
Reference/@href pointstoa
/valuation Report/market/
yieldCurve/@id

2.13  KnotPoint Maturity Date  YYYY-MM-DD

KnotPoint expiration

date

/valuation Report/market/
yieldCurve Valuation/
bme:maturityDate/date con
/valuation Report/market/
yieldCurve Valuation/
objectReference/@href
points to a /valuation Report/
market/yieldCurve/@id

KnotPoint Maturity

2.4 Offset Period

period: Value{D}

Offset in KnotPoint

days

/valuation Report/market/
yieldCurve Valuation/
bme:maturityDate/
tenor/periodwith /
valuation Report/market/
yieldCurve Valuation/ object
Reference/@href pointsto a
/valuation Report/market/
yieldCurve/@id

KnotPoint Maturity

215 Otfset Multiplier

Period
Multiplier:
Positive Integer

Offset in KnotPoint

days

/valuation Report/market/
yieldCurve Valuation/
bme:maturityDate/tenor/
period Multiplierwith /
valuation Report/market/
yieldCurve Valuation/ object
Reference/@href pointstoa
/valuation Report/market/
yieldCurve/@id

2.16 Accrual Curve value

In parts per one:
0.05 equals 5%.
With a maximum
of 15 decimal
places.

Value of the "Accrual”

curve

/valuation Report/market/
yieldCurve Valuation/
bme:maturityDate/
accrualwith /valuation
Report/market/yieldCurve
Valuation/ object
Reference/@href pointstoa
/valuation Report/market/
yieldCurve/@id

2.17 Zero Rate Curve value

In parts per one:
0.05 equals 5%.
With a maximum
of 15 decimal
places.

Value of the "Zero

Rate" curve

/valuation Report/market/
yieldCurve Valuation/
zeroCurve/rateCurve/
point/mid con /valuation
Report/market/yieldCurve
Valuation/ object
Reference/@href pointstoa
/valuation Report/market/
yieldCurve/@id
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a SIX company

# * Field

2.18 Discount Curve value

Type Valid values Description

In parts per one:
0.05 equals 5%.
With a maximum
of 15 decimal
places.

Value of the
"Discount" curve

FpML

/valuation Report/market/
yieldCurve Valuation/
discount FactorCurve/
point/mid con /valuation
Report/market/yieldCurve
Valuation/ object
Reference/@href points to a
/valuation Report/market/
yieldCurve/@id

FILE NAME

FILE CODE

DESCRIPTION

GROUP

DESTINARIOS

PRIVACY

PUBLICATION HOURS

* Field

1 ACCOUNT

CLIQUIDITYMARGIN

REP-GENDAT-004

The parameterization is reported for the adjustment by position size. It must contain as
many settings as generic types are used in the Liquid Margin calculations.

GENERAL DATA

All users in the CCP segment

Contains public data

EoD

Valid values Description

FpML

Elements that make up the header of the report

1.1 exchName

String

ClearingHouseld, CCP
Name or Short Code

/valuation Report/report
Identification/bme: ccpld
with ccpIdScheme="http://
www.bmeclearing.es/ ccp-
id"

1.2 contractGroup

String(2)

Segment

/valuation Report/report
Identification/bme:
segmentId with segmentId
Scheme="http://www.
bmecleari ng.es/segment-id"

1.3 rptCod

String

Report Code

/valuation Report/
report Identification/
repo rtId with reportId
Scheme="http://www.
bmeclearing. es/report-
id"

1.4 rptName

String

Report Name

/valuation Report/
dataSetName
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A

a SIX company
# * Field Type Valid values Description FpML
/valuation Report/report
Identification/bme:
Intraday = Intraday, reportType with reportType
1.5 rptType él alues{Intraday, EndOfDay = End of Scheme="http://www.
ndOfDay} - : "
session bmecleari ng.es/report-type
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate YYYY-MM-DD Session date /valuationReport/asOfDate
YYYY-MM- Report creation date /valuation Report/header/
17 rptPrntRunDat DDTHH:MM:SS and time creation Timesta mp
2 LIQUIDITY MARGIN Market capacity and
illiquidity cost overrun
Identifies the /valuation Report/
"Currency1/ currency pair o_f the portfolio Valyationltem/
Cu rrency2” generics to wh.lch. tr ade\{aluatlon Item/
where the parameterization valuatlonSet{bme:quote
21 Currency pai Stri C . applies. They are the dCurrency Pair/currency1/

. y pair ring urrencies are . . . .
150 currency samein the smglg- valuat!onReport/ portfolio
codes (3 currency case. This Valuat!on Item/trade )
digits) field along with the ValuationItem /valuationSet/

following identifyan ~ bme:quotedCurrencyPair/
ATP parameterization.  cur rency2
Determines the
product type of the
generics to which
the parameterization
applies. If it is FWNDF /valuation Report/
the parameterization . -
) aplies to aenerics portfolio Valyatlonlteml
2.2 Product Type String "SWAP""FWND t': P 9 d tr adeValuation Item/
F" R";; gre Forwar valuationSet/bme:produ
urrency1/ ctType
Currency2This yp
field together with
the previous one
identify an ATP
parameterization.
The period of the /valuation Report/
period: Value{D bucket in which portfolio ValuationItem/tr
23 Bucket period WM Y.} ! coverage is performed. adeValuation Item/valuation
e Does not apply to Set/bme:bucke t/bme:tenor/
FW_NDF. period
Multiplier of the period /valuation Report/
eriodMultiplier: of the bucket in which  portfolioValuationItem/
24 Bucket multiplier P plier: coverage is performed. tradeValuation Item/

Positive Integer

Does not apply to
FW_NDF.

valuationSet/bme:bucke t/
bme:tenor/period Multiplier
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a SIX company
# * Field Type Valid values Description FpML
Indicator if the bucket /valuat'lon Report/
. . portfolio ValuationItem/
. Values{S=Si, can be netted, with the .
2.5 Netting _ . tr adeValuation Item/
N=No} nearest section. Does . :
valuationSet/bme:bucke t/
not apply to FW_NDF. bme:netti
me:netting
/valuation Report/
Maximum size of portfolio ValuationItem/
2.6 NominalMax Amt nominal in market in tr adeValuation Item/
the Bucket valuationSet/bme:bucke t/
bme:max Notional
/valuation Report/
Thevalue of this field  portfolio ValuationItem/
27 Notional interval Positive integer by NominalMax marks tradeValuation Item/
’ 9 the boundary with the  valuationSet/bme:bucke
next nominal bracket  t/bme:notional Interval/
bme:interval
/valuatio n Report/
In parts for portfolio ValuationItem/
Lo - . one. Witha Lo - tr adeValuation Item/
2.8 Liquidity multiplier Decimal maximum of 2 Liquidity Multiplier valuationSet/bme:bucke
decimal places t/bme:notionalInterval/

bme:liquidityMultipl ier

FILE NAME CGENERICPRODUCTS

FILE CODE REP-GENDAT-005

DESCRIPTION The generic products used for the calculation of the LiquidityMargin are reported. For
each generic, the type of risk for which it should be used is identified.

GROUP GENERAL DATA

DESTINARIOS All users in the CCP segment

PRIVACY Contains public data

PUBLICATION HOURS EoD

# * Field Type Valid values Description FpML

1 ACCOUNT Elements that make up the header of the report

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019

Sensitivity: C1 Public
65



SMLC

BOLSAS Y MERCADOS ESPANOLES } \
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# * Field

1.1 exchName

Type

String

Valid values Description

ClearingHouseld, CCP
Name or Short Code

FpML

/valuation Report/report
Identification/bme: ccpld
with ccpIdScheme="http://
www.bmeclearing.es/ ccp-
id"

1.2 contractGroup

String(2)

Segment

/valuation Report/report
Identification/bme:
segmentId with segmentId
Scheme="http://www.
bmecleari ng.es/segment-id"”

1.3 rptCod

String

Report Code

/valuation Report/
report Identification/
repo rtId with reportId
Scheme="http://www.
bmeclearing. es/report-
id"

1.4 rptName

String

Report Name

/valuation Report/
dataSetName

1.5 rptType

Values{Intraday,

Intraday = Intraday,
EndOfDay = End of

/valuation Report/report
Identification/bme:
reportType with reportType
Scheme="http://www.

EndOfDay} session bmecleari ng.es/report-type"
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate LocalDate Session date /valuation Report/asOfDate
17 rptPrntRunDat LocalDate Repo!'t creation date /valu.atlor) Report/header/
and time creationTimesta mp
Features of generic
2 14, A0 hedging products
"ILB" ->
Basis "IRT" Risk factor for which /valuation Report/trade
2.1 Risk Factor String ->Interest the genericshouldbe  Valuationltem/bme:
Rate "XRT"-> used riskFactor/name
Exchange Rate
Risk factor currencies.
If therisk factor is
"Currencyl/ "IRT" Currency1 must  /valuation Report/
Cu rrenc 32, be equal to Currency2. trade ValuationItem/
where ¥ If therisk factor is bme: riskFactor/
2.2 Risk Currency pair String Currencies are BAS" therisk is that of bme:QuotedCurrencyPair/

ISO currency
codes (3
digits)

the basis of Currency1
to Currency2.If the risk
factor is "XRT" the risk
is that of the exchange
rate from Currency1 to
Currency2.

curre ncy1/valuation Report/
trade ValuationItem/
bme:riskFactor/bme:Quoted
CurrencyPair/c urrency2
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# * Field

23 Generic Product Type

Type Valid values Description

String

SWAPFWNDF

Generic product type

FpML

/valuation Report/trade
ValuationItem/trade /
swap/product Type product
TypeScheme=""http://www.
bmeclearing.es/generic-

product-type
. Le.:: SWAP_OIS, SWAP_
24 Swap type String VANILLA, ...
CurrencyISO
25 Settlement currency currency code (3 Settlement currency
digits)
/valuation Report/trade
Valuation Item/trade /swap/
CurrencyISO .
2.6 Swap Leg 1 Currency currency code (3 Leg currency 1 swapStream[1)/calculation
’ digits) PeriodAm ount/calculation/
9 notional Schedule/notiona
IStep Schedule/currency
/valuation Report/trade
Swab Leq 1 Pavment Valuation Item/trade /
2.7 P Ap Leg y {D,W,M,Y} Payment period swap/swapStream[1]/
eriod
payment Dates/pay
mentFrequency/period
/valuation Report/trade
Valuation Item/trade /
28 Swap Leg 1 Payment Positive integer Multiplier to be applied swap/swapStream[1]/

Multiplier

to the payment period

payment Dates/pay
mentFrequency/period
Multiplier

2.9 Swap Leg 1 Index

String

Reference index
used for leg

(Only if it is Floating) /
valuation Report/trade
ValuationItem/trade /
swap/swapStream[1]/
calculation

PeriodAm ount/
calculation/notional
Schedule/floating
RateCalculation/floating
RateIndex

Swap Leg 1 Day

2.0 Count

String

Day Count
Convention used on
the leg

/valuationReport/trade
ValuationItem/trade /
swap/swapStream[1]/
calculation PeriodAm
ount/calculation/
notional Schedule/
dayCou ntFraction
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# * Field Type Valid values Description FpML

/valuation Report/trade
ValuationItem/trade /swap/
swapStream[1]/payment
Dates/pay mentDates
Adjustments/business
Centers/b usinessCenter

String (string
Swap Leg 1 Business string(4)
Centers separated by

character | )

Business centers
that govern the Leg's
payment schedule

2.1

Business day /valuation Report/trade
convention for the

"FOLLOWING Valuation Item/trade /

""MOD end dates of coupon swap/swapStream[1]/
String FOLLOWI ic:ll-c:li;lt;or!lpletrlods calculationPeriodDa tes/

NG""PRECEDIN grieg 1. calculation PeriodDates

G""NONE" also apr.)lles.. inthe Adjustments/bu siness
determination of start .
DayConvention

and expiration dates.

Swap Leg 1 Calculation

212 Business Day Convention

/valuation Report/
Business Day tradeValuationItem/trade
Convention for coupon /swap/swapStream[1]/
paymentdateson Leg/ paymentDates/pay
leg 1 mentDates Adjustments/
businessDayConv ention

"FOLLOWING
""MOD

String FOLLOWI
NG""PRECEDIN
G""NONE"

Swap Leg 1 Payment

213 Business Day Convention

Payment lag, expressed

in calendar days,

with respect to the
Integer theoretical Unadjusted

payment date. The

resulting date must be

adjusted

Swap Leg 1 Payment

cill Days Offset

The name of the
exchange rate
index from the
currency from leg

1 to the settlement
currency. This field
and the following
ones referring to
this exchange rate
will go blank if both
currencies are the
same.

Swap Leg 1

215 Exchange Rate Index

String

Next to the next
field, offset fixing
the exchange rate
with respect to the
payment dates for
the Leg/leg 1

Swap Leg 1 Exchange period:
2.16 Rate Fixing Lag Value{D, W,
Period M, Y}

Next to the
previous field,
Swap Leg 1 Exchange period offset fixing the
2.17  Rate Fixing Lag Multiplier: exchange rate
PeriodMultiplier Integer with respect to the
payment dates for
the Leg/leg 1
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2.18

A

a SIX company

* Field

Swap Leg 2 Currency

Type

CurrencyISO
currency code (3
digits)

Valid values Description

Leg currency 2

FpML

/valuationReport/trade
Valuation Item/trade/swap/
swapStream[2]/calculation
Period Amount/calculation/
notional Schedule/
notionalStep Schedule/
currency

2.19

Swap Leg 2 Payment
Period

{D,W,M,Y}

Payment period

/valuationReport/
tradeValuationItem/trade/
swap/swapStream[2]/
paymentDates/
paymentFrequency/period

2.20

Swap Leg 2 Payment
Multiplier

Positive integer

Multiplier to be applied
to the payment period

/valuationReport/
tradeValuationItem/trade/
swap/swapStream[2]/
paymentDates/
paymentFrequency/
periodMultiplier

2.21

Swap Leg 2 Index

String

Reference index used
forleg

(Only if itis Floating) /
valuation Report/ trade
Valuation Item/trade/swap/
swap Stream[2]/calculation
Period Amount/calculation/
notional Schedule/floating
Rate Calculation/floating
Rate Index

2.22

Swap Leg 2 Day Count

String

Day Count Convention
used on the leg

/valuationReport/
tradeValuationItem/trade/
swap/swapStream[2]/
calculationPeriodAmount/
calculation/
notionalSchedule/
dayCountFraction

2.23

Swap Leg 2 Business
Centers

String (string
string(4)
separated by
character | )

Business centers
that govern the Leg's
payment schedule

/valuationReport/
tradeValuationItem/trade/
swap/swapStream[2]/
paymentDates/
paymentDatesAdjustments/
businessCenters/
businessCenter

2.24

Swap Leg 2 Calculation

Business Day Convention

String

"FOLLOWING
""MOD
FOLLOWI
NG""PRECEDIN
G""NONE"

Business day
convention for the
end dates of coupon
calculation periods
inthe Leg/leg 2.1t
also applies in the
determination of start
and expiration dates.

/valuation Report/trade
Valuation Item/trade/
swap/swap Stream[2]/
calculation Period Dates/
calculationPeriod Dates
Adjustments/business Day
Convention
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A

a SIX company
# * Field Type Valid values Description FpML
" /valuationReport/
,,,F,(;I:'égWING Business day tradeValuationIltem/trade/
2.25 Swap Leg 2 Payment String FOLLOWI convention for coupon  swap/swapStream[2]/
’ Business Day convention NG""PRECEDIN P2yment datesonthe  paymentDates/ )
G""NONE" Leg/leg 2. paymentDatesAdjust.ments/
businessDayConvention
Payment lag, expressed
in calendar days,
with respect to the
Swap Leg 2 Days theoretical Unadjusted
2.26 Pa . Integer payment date. The
yment Compensation -
resulting date must be
adjusted according to
the business center of
leg 2.
Name of the exchange
rate index of the
currency from leg
2 to settlement
Swap Leg 2 Exchange . currency. This field
22d RatepIndgex ’ i and the¥ol|owing
ones referring to this
exchange rate will go
blank if both currencies
are the same.
Next to the next
Swap Leg 2 Period Y field, offset fixing the
2.28 of delay in fixing the \Fl,\f rl:: dY}V AL, exchange rate with
exchange rate T respect to the payment
dates for the Leg/leg 2
Next to the previous
Swap Leg 2 . NP field, offset fixing the
2.29  Exchangerate delay Imet:ozlrl\llultlpller. exchange rate with
periodMultiplier 9 respect to the payment
dates for the Leg/leg 2
/valuationReport/trade
ValuationItem/trade /swap/
IS0 currency Currency 1 or swapStream[1]/calculation
2.30 Swap Notional codes (3 digits) Currency2 PeriodAm ount/calculation/
notional Schedule/notiona
IStepSchedule/currency
(Notional of Fixed Leg)
/valuation Report/trade
ValuationItem/trade /swap/
Forward maturity swapStream[1]/calculation
2.31 Amt Generic quantity PeriodAm ount/calculation/

period

notional Schedule/notiona
IStepSchedule/initialValue
(Notional of Fixed Leg))

IRS Segment Data Files - Segment Level - Format: FpML
June 20, 2019
Sensitivity: C1 Public

70



SME

BOLSAS Y MERCADOS ESPANOLES \

a SIX company

# * Field Type

232 Forward maturity period period: Value{D,

Valid values Description

Corresponding to the
duration of the forward

FpML

multiplier W, M, Y} contract
. A Corresponding to the
2.33 Effective Date Offset perl‘o_dM.uItlpller. duration of the forward
Positive integer
contract
/valuationReport/trade
. ValuationItem/trade /
Offset from session swap/swapStream[1)/
2.34 Basis spread leg Integer date to generic start I PI vapotre d
date calcu ation Peflo Dates/ )
relative EffectiveDate/period
Multiplier
In the case of generic
Basis this field specifies
on which leg -both are
2.35 Swap Notional String "LEG1""LEG2" of variable type- the

spread calculated
to cancel the NPV of
the generic must be
applied

FILE NAME CSCENARIOS

FILE CODE

REP-GENDAT-006

DESCRIPTION

It reports all scenarios that are used for the calculation of Margins, including the table of
non-scaled scenarios for VaR. Also of all the hypothetical scenarios that are used for the
calculation of the StressTest, including the table of non-scaled scenarios for VaR.

GROUP GENERAL DATA

DESTINARIOS

All users in the CCP segment

PRIVACY

Contains public data

PUBLICATION HOURS EoD

* Field

Valid values Description

FpML

1 ACCOUNT Elements that make up the header of the report
/valuation Report/report
. Identification/bme: ccpld
. ClearingHouseld, CCP . e
1.1 exchName String Name or Short Code with ccpIdScheme="http://

www.bmeclearing.es/ ccp-
idll
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# * Field Type Valid values Description FpML

1.2 contractGroup

String(2)

Segment

/valuation Report/report
Identification/bme:
segmentId with segmentId
Scheme="http://www.
bmecleari ng.es/segment-id"

1.3 rptCod

String

Report Code

/valuation Report/
repor tldentification/
repo rtId with reportId
Scheme="http://www.
bmeclearing. es/report-
id"

1.4 rptName

String

Report Name

/valuationReport/
dataSetName

1.5 rptType

Values{Intraday,

Intraday = Intraday,
EndOfDay = End of

/valuation Report/report
Identification/bme:
reportType with reportType
Scheme="http://www.

EndOfDay} session bmecleari ng.es/report-type”
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate YYYY-MM-DD ggg:rt Data Session /valuationReport/asOfDate
YYYY-MM- Report creation date /valuation Report/header/
17 rptPrntRunDat DDTHH:MM:SS and time creationTimesta mp
2 GENERAL DATA
If "IRT" the fields in
. [ section4willgoblank  /valuation Report/
21 Rate Type String IRTTXRT If "XRT" the fields in asOfDate
section 3 will be blank
/valuation Report/portfolio
. . HIS = Historical, HYP=  ValuationItem/v aluationSet/
2.2 Scenario Type String Hypothetical valuation Scenario/
bme:scenari oType
/valuation Report/
23 Scenario date String YYYY-MM-DD Scenario c.iateBIankfor portf9I|o Valuatlon.Itemlv
Hypothetical scenarios aluationSet/valuation
Scenario/valuationDa te
. /valuation Report/
24 Scenario ID String tem/v aluationSet/

name for Hypothetical
scenarios

valuation Scenario/
bme:scenari old

INTEREST RATES

SCENARIO

Curve data
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A

a SIX company
# * Field Type Valid values Description FpML
/valuation
Report/portfolio
3.1 Curve Name String Curve name ValuationItem/v
aluationSet/valuation
Scenario/name
The identifier of the
curves benchrpark. /valuation Report/
The one specified market/yieldCurve/
32  IndexID String in CFIXING. Y
. foreca stRate Index/
Determine the .
floating RateIndex
currency and
calendar.
ISO currenc /valuation Report/
33 Index currency y Index currency market/yieldCurve/

code (3 digits)

curre ncy

3.4 KnotPoint Period

period:
Value{D, W,
M, Y}

/valuation Report/
market/yieldCurv
eValuati on/
bme:maturityDate/
tenor/period

3.5 Knot Point Multiplier

periodMultiplier:
Positive integer

/valuation Report/market/
yieldCurve Valuati on/
bme:maturityDate/tenor/
period Multipli er

3.6 KnotPoint Symbol

String

Le.::O/N, 1M, ...

/valuation Report/market/
yieldCurveValuati on:id

3.7 KnotPoint Maturity Date  YYYY-MM-DD

KnotPoint expiration
date

/valuation Report/market/
yieldCurve Valuati on/
bme:maturityDate/date

Expressed
in parts by
one: 0,05 /valuation Report/
is equal to Scaled value Blank portfoliovValuation

3.8 IRT Shift Scalated Decimal 5%.Witha for Hypothetical Item/v aluationSet/
maximum scenarios valuation Scenario/
of 15 shift/shift
decimal
places
Expressed
in parts by
one: 0,05 /valuation

IRT Shift is equal to Report/portfolio
3.9 Decimal 5%. With a Value on scale ValuationIltem/v
NonScalated . . .
maximum aluationSet/valuation
of 15 Scenario/shift/shift
decimal
places
4 ?C(:::'I;II‘?)E R Scenario Data
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# * Field Type Valid values Description

"Currency1/
Currency2"
where
currencies are
ISO

currency codes
(3 digits)

Source Currency/

41 Currency pair Destination Currency

String

FpML

/valuation Report/

portfolio ValuationItem/v
aluationSet/bme:quoted
CurrencyPair/curr ency1/
valuation Report/portfolio
ValuationItem/v aluationSet/
bme:quoted CurrencyPair/
curr ency2

Expressed in
parts by one:
0,05 is equal
to 5%. With a
maximum of
15 decimal
places

Scaled value Blank for

4.2 XRT Shift Escalado Decimal

Hypothetical scenarios

Expressed in
parts by one:
0,05 is equal
to 5%. Witha
maximum of
15 decimal
places

4.3 XRT Shift no escalado Decimal Value onscale

FILE NAME CMARGINPARAMETERS

FILE CODE REP-MAR-001

DESCRIPTION The Margin calculation model is reported.

GROUP

MARGINS

DESTINARIOS Member of the CCP

PRIVACY Contains private data

PUBLICATION HOURS EoD

* Field

Valid values Description

1 ACCOUNT

FpML

Elements that make up the header of the report
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# * Field

1.1 exchName

Type

String

Valid values Description

ClearingHouseld, CCP
Name or Short Code

FpML

/valuation Report/party/
party Name with partyName
Scheme="http://www.
bmeclearin g.es/party-
name" or /valuation Report/
party/partyld with partyld
Scheme="http://www.
bmeclearing.es /party-id"

1.2 contractGroup

String(2)

Segment

/valuation Report/report
Identification/bme:s

egment Id with segmen
tIdScheme="http://www.
bmeclearing .es/segment-id"

13 rptCod

String

Report Code

/valuation Report/report
Identification/reportI d with
/valuation Report/report
Identification/reportI d/@
reportld Scheme="http://
www.bmeclearing.es/
report-id"

1.4 rptName

String

Report Name

/valuation Report/
bme:dataSetName

1.5 rptType

Values{Intraday,

Intraday = Intraday,
EndOfDay = End of

/valuation Report/report
Identification/bme:r
eportType with reportType
Scheme="http://www.

EndOfDay} session bmeclearin g.es/report-type"
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate LocalDate Session date /valuation Report/asOfDate
1.7 rptPrntRunDat LocalDate Report creation date /valuation Report/header/

and time

creation Timestamp
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A

a SIX company
# * Field Type Valid values Description FpML
Code of the member
receiving the report. ForEach Member, then: /
If CCPMember is Non-  valuation Report/party/
Clearing the report partyld and partyld
contains the operations Scheme="http://
of its accounts (own www.bmeclearing.es /
and clients; memId clearing-party-id" And, if
=CCPMember). If ClearingMember, then: /
CCPMemberisa valuation Report/party/@
. Clearer, the report id is pointing to /valuation
18 CCPMember String contains, in addition Report/portfolio Valuation
to the operations Item/tra de ValuationItem/
of its accounts, the trade/trade Header/partyTr
operations of the ade Information[party
accounts of other Reference poiting to Clearing
members of which it Member]/related Party[party
is a clearer (memID Reference pointing to
= CCPMember, but Clearing Member]/role =
ClearingMemberId = "ClearingFirm"
CCPMember)
2 COMPENSATION GROUP
/valuation Report/
portfolio ValuationItem/bm
The Margin calculation e:swap ClearingGroup/@
2.1 SwapClearingGroup String(12) model applies to a swapClearingGroup
compensation group Scheme="http://www.
bmeclearing.es/swap-
clearing-group”
3 PARAMETERIZATION
MARGINS
. /valuation Report/portfolio
Witha :,:'elc:[t F'SkR ted Valuation Item/val
3.1 MRiesgo Decimal maximumof3 U uplerreporte uationSet/asset Valuation/

decimal places

only in Clearing

quote[@measureT ype="Risk

Member reports Multiplier"]/value
/valuation Report/
Number of davs Moor portfolio ValuationItem/

3.2 Mpor House Positive integer House ys VP val uationSet/asset
Valuation/quote[@measureT
ype="MPORHouse"]/value
/valuation Report/
portfolio ValuationItem/

33 Mpor Client Positive integer Ellli';‘;l:er of days Mpor val uationSet/asset

Valuation/quote[@measureT
ype="MPORClient"]/value
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# * Field Type Valid values Description FpML
E);;:tr:;seglnl: /valuation Report/
parts by one: portfolio ValuationItem/
0.05is equal val uationSet/asset
. o .

3.4 Hvar Decimal to5 /oWlth HVAR confidence Level Valuation/quote[@measureT
amaximum e="HVARConfidence"]/
of 4 decimal P

value
places.
Expressed in
parts by one: /valuation Report/
0.05 is equal portfolio ValuationItem/

3.5 Es Decimal to 5%With ES confidence level val uationSet/asset
amaximum Valuation/quote[@measureT
of 4decimal ype="ESConfidence"]/value
places.

/valuation Report/portfolio
ValuationItem/val uationSet/
NonScaled L Number of unscaled .
3.6 ScenariosNumber Positive integer scenarios asset ValuatIOTl/Iquote[@
measureT ype="NonScaled
Scenarios Number"]/value
/valuation Report/portfolioV
aluationItem/val uationSet/
3.7 NonScz?Ied Positive integer Numbe_er of non-scaled asset Valuation/quote[@
ScenariosNumber FV scenarios to perform PV o
measureT ype="NonScaled
ScenariosNumberFV"]/value
/valuation Report/portfolio
Scaled Scenarios Number of scaled Valuationltem/val uationset/
3.8 Positive integer . asset Valuation/quote[@
Number scenarios o
measureT ype="Scaled
Scenarios Number"]/value
/valuation Report/portfolio
. ValuationItem/val uationSet/
3.9 Scaled Scenarios Positive integer Number of scaled asset Valuation/quote[@
: NumberFv scenarios to perform PV T
measureT ype="Scaled
Scenarios NumberFV"]/value
Expressed in
parts by one: /valuation Report/
0.05is equal Multiplier over the portfolio ValuationItem/

3.10 IM Floor Factor Decimal to 5%With Base IM to obtainthe  val uationSet/asset
amaximum minimum Margin Valuation/quote[@measureT
of 4 decimal ype="FloorFactor"]/value
places.
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FILE NAME SCENSITIVITY

FILE CODE REP-MAR-002

Sensitivities to interest rate variations are reported at Member and Account level. If the

DESCRIPTION Member receiving the report is a Clearer, the report must also include the accounts of

those other CCP members for whom it is Clearer.

GROUP MARGINS

DESTINARIOS Member of the CCP

PRIVACY Contains private data

PUBLICATION HOURS EoD

* Field Valid values Description

1 ACCOUNT

FpML

Elements that make up the header of the report

1.1 exchName String

ClearingHouseld, CCP
Name or Short Code

/valuation Report/report
Identification/bme:ccpld
with ccpId Scheme="http://
www.bmeclearing.es/ccp-
id"

1.2 contractGroup String(2)

Segment

/valuation Report/report
Identification/bme:segm
entld with segmentId
Scheme="http://www.
bmeclearing.es /segment-id"

1.3 rptCod String

Report Code

/valuation Report/
report Identification/
reportId with reportId
Scheme="http://www.
bmeclearing.es/re port-
id"

1.4 rptName String

Report Name

/valuation Report/
dataSetName

Values{Intr aday,

1.5 rptType EndOfDay}

Intraday =Intraday,
EndOfDay = End of
session

/valuation Report/report
Identification/bme:repo
rtType with reportType
Scheme="http://www.
bmeclearing.es /report-type"
1.IFITD, intraday 2. If EoD,
EndOfDay

1.6 rptSessionDate LocalDate Session date

/valuation Report/asOfDate

1.7 rptPrntRunDat LocalDate

Report creation date
and time

/valuation Report/header/
creation Timestamp
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A

a SIX company
# * Field Type Valid values Description FpML
Code of the member
receiving the report.
If CCP Member is
Non-Compensating
the report contains
the information of
its accounts (own
and clients; Margin
Account Member
=CCPMember).
IfCCP Memberis /valuation Report/report
1.8 CCPMember String Clearer the report C P P
R o ontents/party Referenc e
contains, in addition
to the information
of its accounts, the
information of the
accounts of other
members of which itis
compensator (Margin
Account Member
!=CCPMember, but
Clearing Member =
CCPMember)
As many accounts as
MARGIN ACCOUNT + .
2 COMPENSATION GROUP g ptenbasin
alphabetical order
ForEach Miembro, set/
valuation Report/party
with /valuation Report/
party/partyld and partyld
2.1 MarginAccountMember  String Member Code sbﬂsz?:a_ri:;t.z.slllg"::;:id"
[1f SWIFT Code, partyld
Scheme="http://www.
fpml.org/coding- scheme/
external/is09362"]
ForEach Miembro, then: /
valuation Report/party/
partyId with partyld
Scheme="http://www.
bmeclearing.es/cle
aring-party-id" Y, If
ClearingMember, then: /
valuation Report/party/@id
2.2 ClearingMember String Clearing Member points to /valuation Report/

Code

portfolio ValuationItem/
tradeV aluationItem/trade/
tradeHeader/partyTradelnfo
rmation[partyReference
poiting to Clearing Member]/
relatedParty[partyReference
pointing to Clearing
Member]/role =
"ClearingFirm"
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A

a SIX company
# * Field Type Valid values Description FpML
/valuation Report/party/
partytld with partyld
23 MarginAccount String(12) Egz:ollateral Account Scheme="http://www.
bmeclearing.es/po sition-
account-id"
/valuation Report/party/
LEI of the entity in partyId with partyld
24 LEI String(20) whose name the Scheme="http://www.
account is fpml.org/coding- scheme/
external/iso17442"
Clearing group /valuation Report/party/
corresponding to partytld with partyld
25 SwapClearingGroup String(12) the swap portfolio Scheme="http://www.
associated with the fpml.org/coding- scheme/
account account-type"
3 RISK TYPE §en5|t!V|ty to changes
in the interest rate
BIaLs?s"-;RT" /valuation Report/
3.1 Risk factor String ->Interest Risk factor po':ﬂ\)lholvah.jat'? nIte/m/
Rate"XRT" -> tradeV aluation Item
Exchange Rate bme:riskFactor/bme:name
Risk factor currencies.
If the risk type is "IRT"
Currency1 must be /valuation Report/
equal to Currency2.If ortfolio Valuation Item/
"Currency1/ therisk type is "BAS" P .
S tradeV aluationItem/
Currency2 therisk is that of the -
" . bme:riskFactor/quoted
where basis of Currency1 to CurrencyPa ir/currency1/
3.2 Risk Currency Pair String Currenciesare Currency2.If the risk ey y
P A N valuation Report/
ISO currency  typeis "XRT" the risk ortfolio Valuation Item/
codes (3 is that of the exchange P .
. trade Valuation Item/
digits) rate of Currency1 to bme:riskF /
Currency2.If the risk me:ris actpr quote
type is "IBRLIBOR" dCurrencyPair/currency2
Currency1and
Currency2 are USD
4 SENSITIVITY
Delta-IndexID 0 Gamma-
The identifier of the IndexID:/valuation Report/
41 IndexID Strin benchmark. Axes: portfolio ValuationIte
) 9 IBR_3M, BASIS_USD_ m/valuation Set/asset
COP, XRATE_USD_COP  Valuation/quote/sensitivity
Set/name
4.2 Calculate date YYYY-MM- DD Date of calculation /valuation Report/AsOfDate
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4.3

a SIX company

* Field

Tenor maturity date

Type

YYYY-MM-DD

Valid values Description

Expiry date of the
tenor. This field and
successive referencing

atenor, do NOT apply if

Risk Factor ="XRT"

FpML

4.4

Days to tenor maturity
date

Positive integer

Days to the expiration
date of the tenor

4.5

Tenor period

period: Value{D,

W, M, Y}

extract from:/valuation
Report/portfolio Valuation
Item/v aluationSet/

asset Valuation/quote/
sensitivitySet/ sesnsitivity:@
name

4.6

Tenor multiplier

period Multi
plier: Positive

integer

extract from:/valuation
Report/portfolio
ValuationItem/v aluationSet/
assetValuation/quote/
sensitivitySet/ sesnsitivity:@
name

4.7

Tenor symbol

String

Tenor.l.e.:: O/N, 1M, ...

/valuation Report/portfolio
ValuationItem/valuati
onSet/asset Valuation/
quote/sensitivitySet/sesns
itivity:@name

4.8

Delta/Gamma currency

ISO currency
code (3 digits)

Delta and Gamma data
currency

4.9

Zero Delta

Decimal

With a
maximum of
10 decimal
places

Value of the delta

if (/valuation Report/
portfolioValuation
Item/valuati onSet/
assetValuation/quote/
sensitivitySet/name
).contains("DELTA")/
valuation Report/portfolioVa
luationItem/valuationSet/
asset Valuation/quote/
sensitivity Set/sesnsitivity

4.10

Zero gamma

Decimal

Witha
maximum of
10 decimal
places

Value of the gamma

if(/valuation Report/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/
sensitivitySet/nam
e).contains("GAMMA")/
valuation Report/portfolio
Valuation Item/valuatio
nSet/asse tValuation/quot e/
sensitivity Set/sesnsitivity
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a SIX company

FILE NAME

FILE CODE

DESCRIPTION

GROUP

DESTINARIOS

PRIVACY

PUBLICATION HOURS

CLIQUIDMARGIN

REP-MAR-003

The hedging operations that have been taken into consideration in the calculation of the
IM to obtain the liquidity surcharge are reported at Member and Account level. If the
Member receiving the report is a Clearer, the report must also include the accounts of
those other members of the CCP for which itis a clearer.

MARGINS

Member of the CCP

Contains private data

EoD

VEUCRAEITES

Description

1 ACCOUNT

Elements that make up the header of the report

1.1 exchName

String

ClearingHouseld, CCP
Name or Short Code

/event Activity Report/report
Identification/bme: ccpld
with ccpId Scheme="http://
www.bmeclearing.es/ccp
-id"

1.2 contractGroup

String(2)

Segment

/event Activity Report/
report Identification/
bme: segmentld

with segmentId
Scheme="http://www.
bmeclearing.e s/
segment-id"

1.3 rptCod

String

Report Code

/event Activity Report/
reportIdentification/
repo rtId with reportId
Scheme="http://www.
bmeclearing.es/ report-
id"

1.4 rptName

String

Report Name

/event Activity Report/
dataSetName

1.5 rptType

Values{Intra
day, EndOfDay}

Intraday =Intraday,
EndOfDay = End of
session

/event Activity Report/
reportIdentification/bme:
report Type with report

Type Scheme="http://www.
bmeclearing. es/report-type"
1.IFITD, intraday 2. If EoD,
EndOfDay
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a SIX company

# * Field Type

1.6 rptSessionDate LocalDate

Valid values Description FpML

/event Activity Report/
asOfDate

1.7 rptPrntRunDat LocalDate

Report creation date /event Activity Report/
and time header/creation Timesta mp

1.8 CCPMember String

Code of the member
receiving the report.
If CCP Member is
Non-Compensating
the report contains
the information of

its accounts (own
and clients; Margin
Account Member
=CCPMember).

If CCP Member is
Clearer the report
contains, in addition
to the information

of its accounts, the
information of the
accountsof other
members of whichiit is
compensator (Margin
Account Member

1= CCP Member, but
Clearing Member = CCP
Member)

/valuatio nReport/repor
tContents/party Refere nce

MARGIN ACCOUNT +
COMPENSATION GROUP

As many accounts as
the member hasin
alphabetical order

MarginAccountMe

21 mber

String

ForEach Miembro, set /
valuation Report/party
with /valuation Report/
party/partyld and partyld
Scheme="http://www.
bmeclearing.es/p arty-id"
[1f SWIFT Code, partyld
Scheme="http://www.
fpml.org/coding- scheme/
external/is09362"]

Member Code
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A

a SIX company
# * Field Type Valid values Description FpML
ForEach Miembro, then:
/valuation Report/
party/partyld with
partyld Scheme="http://
www.bmeclearing.es/
cl earing-party-id" Y, If
ClearingMember, then: /
valuation Report/party/@id
. . Clearing Member points to /valuation Report/
22 ClearingMember String Code portfolio Valuation Item/
trade Valuation Item/trade/
trade Header/partyTradel
nformation[party Reference
poiting to Clearing Member]/
related Party[partyReference
pointing to Clearing
Member]/role =
"ClearingFirm"
/valuation Report/party/
partytld with partyld
23 MarginAccount String(12) CCP Account Code Scheme="http://www.
bmeclearing.es/p osition-
account-id"
/valuation Report/
LEI of the entity in party/partyld W"f,h .
24 LEI String(20) whose name tl¥e partyld Scheme="http://
account s www.fpml.org/coding-
scheme/external/
is017442"
Clearing group /valuation Report/party/
corresponding to partytId with partylId
2.5 SwapClearingGro up String(12) the swap portfolio Scheme="http://www.
associated with the fpml.org/coding- scheme/
account account-type"
BUCKET - MARGIN Increased MIand
3 INCREASE - portfolio sensitivities
SENSITIVITIES per bucket
The period of the /valuation Report/portfolio
period: Value{D bucket in which ValuationItem/trade
3.1 Bucket period W.M Y.} ! coverage is performed. Valuation Item/valuationSet/
P Blank if Risk type = bme:bucket/bme:t enor/
"XRT". period
Multiplier of the period /valuation Report/portfolio
periodMulti of the bucketinwhich  ValuationItem/trade
3.2 Bucket multiplier plier: Positive coverage is performed. ValuationItem/valuationSet/
integer Blank if Risk type = bme:bucket/bme:t enor/

"XRT".

period Multiplier
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A

a SIX company
# * Field Type Valid values Description FpML
/valuation Report/portfolio
Valuation Item/trade
Valuation Item/valuationSet/
Total increase asset Valuation/qu ote/
-contributed by all risk valueWhen:/valuation
33 Bucket IM Increment Decimal y al Report/portfolioValu
factors-of the MIinthe _ . .
bucket ationItem/trade Valuation
Item/valuationSet/
as setValuation/
quote/measureType ==
"IMIncrement”
BLLs?s"-;RT" /valuation Report/
3.1 Risk Factor String ->Interest Risk factor por;foImIValy ationltem/
Rate"XRT" -> tra e\!a uation Item/
Exchange Rate bme:riskFactor/bme:name
Risk factor currencies.
If the risk type is "IRT"
Currency1must be /valuation Report/
equal to Currency2.If ortfolio ValuationItem/
"Currency1/ therisk type is "BAS" P .
S trade Valuation Item/
Currency2 therisk is that of the bme:riskFactor/
"where basis of Currency1 to uot.edCurrenc Pair/

3.2 Risk Currency Pair String Currenciesare Currency2.If the risk q 1/val e R /
ISO currency  typeis "XRT" the risk curr(fenlgy ‘I,a uation Report
codes (3 is that of the exchange portfoliova Y ationltem/

. trade Valuation Item/
digits) rate of Currency1 to bme:riskF / d
Currency2.If the risk me:riskFactor/ quote
typeis “IBi!LIBOR“ CurrencyPair/currency2
Currency1and
Currency2 are USD
/valuation Report/portfolio
Currency in which the ValuationItem/trade
ISO currency cyinw Valuation Item/valuationSet/
PV01 Currency - following 2 fields are P N
code (3 digits) rovided sensitivitySetDefin ition/
P sensitivity Characteristics/
currency
/valuation Report/portfolio
ValuationItem/trade
Valuation Item/valuation
Set/sensitivitySetDefin ition/
Witha Sensitivity of the sensitivity Characteristics/
. . maximum of ity . valueWhen:/val

3.4 PV01 porfolio Decimal . portfolio -before its . .

10 decimal coveraae- in the bucket uationReport/portfolio
places 9 ValuationItem/trade Val

uationItem/valuation Set/
sensitivitySet Definitio
n/sensitivity Features/
measureType =="PV01"
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# * Field

3.5 PV01 Hedging

Type

Decimal

Valid values Description

Sensitivity of hedging
With a generics swaps in the
maximumof  bucket. Includes the
sensitivity of generics
places used to cover longer-

10 decimal

term buckets.

FpML

/valuation Report/portfolio
Valuation Item/trade
Valuation Item/valuationSet/
sensitivitySetDefin ition/
sensitivity Features/value
When:/valuation Report/
portfolio Valuation Item/
tradeValuationI tem/
valuation Set/sensitivity

Set Definition/sensi tivity
Characteristics/measureType
=="PV01Hedging"

3.6 RC

Decimal

Witha Coverage Ratio.
maximumof  Specific to the generic
entered to perform
places coverage in the bucket.

10 decimal

/valuation Report/
portfolio ValuationItem/
trade Valuation
Item/valuationSet/
asset Valuation/

qu ote/valueWhen:/
valuation Report/
portfolioValu ation
Item/tradeValuation
Item/valuationSet/as
set Valuation/quote/
measureType == "RC"

3.7 Notional currency

ISO currency
code (3 digits)

Currency of the
theoretical Nominal of
the Generic Coverage.

/valuation Report/portfolio
Valuation Item/trade
Valuation Item/valuationSet/
asset Valuation/qu ote/
currency When:/valuation
Report/portfolio Valuation
Item/trade Valuation
Item/valuationSe t/
assetValuation/quote/
measureType ==
"TheoreticalNominal"

3.8 Notional

Decimal

Witha
maximum of
10 decimal
places

Nominal theoretical of
the Generic Coverage.
Specific to the generic
entered to perform
coverage in the bucket.

/valuation Report/portfolio
Valuation Item/trade
Valuation Item/valuationSet/
asset Valuation/qu ote/
value When:/valuation
Report/portfolioValu
ationItem/trade Valuation
Item/valuationSet/

as setValuation/quote/
measureType == "Theoretical
Nominal"
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# * Field Type Valid values Description FpML
/valuation Report/portfolio
ValuationItem/trade
Valuation Item/valuationSet/
Witha ) asset Valuation/qu qte/
o ) maximum of Surcharge for covering value When:/v.?luatlon
3.9 Sobre coste liquidez Decimal 10 decimal the exact IRS coverage  Report/portfolioValu
places amount atlonItem/tr‘ade Valuation
Item/valuationSet/
as setValuation/quote/
measureType == "Additional
Cost Basis Points"
FILE NAME CTOTALINITIALMARGIN

FILE CODE REP-MAR-004

Itis reported at Membe

DESCRIPTION

compensating.

r and Account level, Total IM calculated, Calculation method

today, NPV calculated today, VM calculated today. Total IM calculated yesterday,
Calculation method yesterday., NPV calculated yesterday, VM calculated yesterday.
Total IM calculated yesterday. If the Member receiving the report is a Clearer, the
report must also include the accounts of those other CCP members for whomiit is

GROUP MARGINS

DESTINARIOS Member of the CCP

PRIVACY Contains private data

PUBLICATION HOURS ID and EoD

* Field Valid values Description FpML

1 ACCOUNT Elements that make up the header of the report
/event Activity Report/report
. Identification/b me:ccpld
1.1 exchName String ClearingHouseld, CCP with ccpId Scheme="http://

Name or Short Code .
www.bmeclearing.es/ ccp-

idn
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# * Field Type Valid values Description FpML
/event Activity Report/report
Identification/b me:segmen
1.2 contractGroup String(2) Segment tId with segmentId
Scheme="http://www.
bmecleari ng.es/segment-id"
/event Activity Report/
report Identification/r
. eportld with reportId
1.3 rptCod String Report Code Scheme="http://www.
bmeclearing. es/report-
id"
. /eventActivity Report/
1.4 rptName String Report Name dataSetName
/eventActivity Report/
report Identification/b
Intraday = Intraday, me:reportType with
1.5 rptType \Elalues{Intr aday, EndOfDay = End of reportType Scheme="http://
ndOfDay} - :
session www.bmecleari ng.es/
report-type" 1. IfITD,
intraday 2. If EoD, EndOfDay
. . /event Activity Report/
1.6 rptSessionDate LocalDate Session date asOfDate
1.7 rptPrntRunDat LocalDate Report creation date /event Activity Report/
and time header/creationTimes tamp
Code of the member
receiving the report.
If CCP Member is
Non-Compensating
the report contains
the information of
its accounts (own
and clients; Margin
Account Member
=CCPMember).
If CCP Member is /valuation Report/
1.8 CCPMember String Clearer the report reportContents/partyRef
contains, in addition erence
to the information
of its accounts, the
information of the
accountsof other
members of which itis
compensator (Margin
Account Member
!= CCP Member, but
Clearing Member = CCP
Member)
,  WaaAccouNTs S
COMPENSATION GROUP

alphabetical order
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# * Field

21 MarginAccountMember

Type

String

Valid values Description

Member Code

FpML

ForEach Miembro, set/
valuation Report/party
with /valuation Report/
party/partyId and partyld
Scheme="http://www.
bmeclearing.e s/party-id"
[1f SWIFT Code, partyld
Scheme="http://www.
fpml.org/codi ng-scheme/
external/is09362"]

2.2 ClearingMember

String

Clearing Member
Code

ForEach Miembro, then:
/valuation Report/
party/partyld with

partyld Scheme="http://
www.bmeclearing.e s/
clearing-party-id" Y, If
ClearingMember, then: /
valuation Report/party/@id
points to /valuation Report/
portfolio ValuationItem/tr
adeValuation Item/trade/
tradeHeader/part yTrade
Information[partyReference
poiting to Clearing Member]/
relatedParty[party
Reference pointing to
Clearing Member]/role =
"ClearingFirm"

23 MarginAccount

String(12)

CCP Account Code

/valuation Report/party/
partytld with party
IdScheme="http://www.
bmeclearing.e s/position-
account-id"

24 LEI

String(20)

LEI of the entity in
whose name the
accountis

/valuation Report/party/
partyld with partyld
Scheme="http://www.
fpml.org/codi ng-scheme/
external/iso17442"

25 SwapClearingGroup

String(12)

Clearing group
corresponding to
the swap portfolio
associated with the
account

/valuation Report/party/
partytld with partyld
Scheme="http://www.
fpml.org/coding-scheme/
account-type"

TOTAL NPV + INITIAL
3 MARGIN + VARIATION

MARGIN

Total NPV, Initial
Margin and Variation
Account Margin

3.1 Currency

ISO currency
code (3 digits)

Currency of risk data
below
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3.2

a SIX company

* Field

NPV

Type

Amt

Valid values Description

Today Net present

value

FpML

/valuation Report/portfolio
ValuationItem/v aluation
Set/asset Valuation/
quote/valueWh en:/
valuation Report/portfolio
ValuationIte m/valuationSet/
assetValuation/quote/mea
sureType =="NPV"

33

NPV D-1

Amt

Net present value of

T-1

/valuationReport/
portfolioValuationItem/v
aluationSet/assetValuation/
quote/valueWh en:/
valuationReport/
portfolioValuationIte m/
valuationSet/assetValuation/
quote/mea

34

Porfolio PA

Amt

PAI of the portfolio: ON
rate t-1* NPVt-11tis

settled in D+1

/valuationReport/portfolio
ValuationItem/v aluationSet/
asset Valuation/quote/
valueWh en:/valuation
Report/portfolioValuationIte
m/valuationSet/
assetValuation/quote/mea

35

VM

Amt

Variation margin

/valuation Report/
portfolioValuation
Item/v aluationSet/
asset Valuation/
quote/valueWh en:/
valuation Report/
portfolio ValuationIte
m/valuation Set/asset
Valuation/quote/mea

3.6

VM D-1

Amt

Variation margin from

T1

/valuation Report/portfolio
ValuationItem/v aluation
Set/asset Valuation/quote/
valueWh en:/valuation
Report/portfolio ValuationIte
m/valuationSet/asset
Valuation/quote/mea

3.7

Initial margin

Amt

Initial margin

/valuation Report/

portfolio ValuationItem/v
aluationSet/assetValuation/
quote/valueWh en:/
valuation Report/portfolio
ValuationIte m/valuationSet/
asset Valuation/quote/mea
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# * Field Type Valid values Description

3.8 Initial margin D-1 Amt

Initial margin from
T-1

FpML

/valuationReport/
portfolio
ValuationIltem/v
aluationSet/asset
Valuation/quote/
valueWh en:/valuation
Report/portfolio
ValuationIte m/
valuationSet/asset
Valuation/quote/mea
sureType =="PriorIM"

"DELTA_
GAMMA_
ES""DELTA G

AMMA_
VAR""D

IM calculate ELTA_

39 method

String GAMMA_
MAX_ES_

VAR""F

V_ES""FV_
VAR"" FV_
MAX_ES_VA

R"

IM calculation
method

/valuation
Report/portfolio
ValuationItem/v
aluationSet/asset
Valuation/quote/
bme:calc ulation
MethodWith
schema:"http://www.
bmeclearing.es/calcul
ation-method"When:/
valuation Report/
portfolioV aluation
Item/valuation Set/
assetV aluation/ quote/
measureType =="IM"

3.10 ES Value Amt

Value of Expected
Shortfall at MC level

/valuation
Report/portfolio
ValuationIltem/v
aluationSet/asset
Valuation/quote/
valueWh en:/valuation
Report/portfolio
ValuationIte m/
valuation Set/asset
Valuation/quote/mea
sureType == "ES"

3.1 HVaR Value Amt

Value of Historical
VaR at MC level

/valuation
Report/portfolio
ValuationItem/v
aluationSet/asset
Valuation/quote/
valueWh en:/valuation
Report/portfolio
ValuationIte m/
valuationSet/asset
Valuation/quote/mea
sureType == "HVar"
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# * Field Type
3.12 Liquid Margin IM Amt

Increment

Valid values Description

Increased MI due
to ATP

FpML

/valuation
Report/portfolio
ValuationItem/v
aluationSet/asset
Valuation/quote/
valueWh en:/
valuation Report/
portfolio ValuationIte
m/valuation Set/
assetValuation/quote/
mea sureType =="Liquid
Margin IMIncrement"

FILE NAME CSTRESS TESTING

FILE CODE REP-MAR-005

DESCRIPTION

Stress test results are reported at the Clearing Member level.

GROUP MARGINS

DESTINARIOS Member of the CCP

PRIVACY MARGINS

PUBLICATION HOURS EoD

* Field

1 ACCOUNT

Valid values Description

FpML

Elements that make up the header of the report

11 exchName String

ClearingHouseld, CCP
Name or Short Code

/eventActivity Report/report
Identification/bme:c cpld
with ccpIdScheme="http://
www.bmeclearing.es/ccp-
id"

1.2 contractGroup String(2)

Segment

/event Activity Report/
report Identification/bme:s
egmentId with segment
IdScheme="http://www.
bmeclearing.es /segment-id"
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# * Field

1.3 rptCod

Type

String

Valid values Description

Report Code

FpML

/eventActivity Report/
report Identification/
reportl d with reportId
Scheme="http://www.
bmeclearing.es/re port-
id"

1.4 rptName

String

Report Name

/eventActivity Report/
dataSetName

1.5 rptType

Values{Intraday,

Intraday = Intraday,
EndOfDay = End of

/eventActivity Report/
report Identification/bme:r
eportType with reportType
Scheme="http://www.

EndOfDay} session bmeclearing.es /report-type"
1.IfITD, intraday 2. If EoD,
EndOfDay
1.6 rptSessionDate LocalDate Session date /eventActivityReport/
asOfDate
Report creation date /eventActivity Report/
17 rptPrtRunDat Localbate and time header/creation Timestam p
The report contains,
in addition to the
information of
your accounts,
the information
of the accounts of .
1.8 CCPMember String other members /valuation Report/report
Contents/party Referenc e
of whomyou are
compensating (Margin
Account Member
!=CCPMember, but
ClearingMember =
CCPMember)
,  WaaAccouNTs ST
COMPENSATION GROUP alphabetical order
ForEach Miembro, set /
valuationReport/party
with /valuation Report/
party/partyld and partyld
21 MarginAccountMember  String Member Code Scheme="http://www.

bmeclearing.es/pa rty-id"
[1f SWIFT Code, partyld
Scheme="http://www.
fpml.org/coding- scheme/
external/is09362"]
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a SIX company

# * Field

2.2 ClearingMember

Type

String

Valid values Description

Clearing Member
Code

FpML

ForEach Miembro, then: /
valuation Report/party/
partyId with partyld
Scheme="http://www.
bmeclearing.es/cle
aring-party-id" Y, If
ClearingMember, then: /
valuation Report/party/@id
points to /valuation Report/
portfolio ValuationItem/
tradeV aluationItem/trade/
tradeHeader/party TradeInfo
rmation[partyReference
poiting to Clearing Member]/
relatedParty[party
Reference pointing to
Clearing Member]/role =
"ClearingFirm"

23 MarginAccount

String(12)

CCP Account Code

/valuation Report/party/
partytld with partyld
Scheme="http://www.
bmeclearing.es/po sition-
account-id"

24 LEI

String(20)

LEI of the entity in
whose name the
accountis

/valuation Report/party/
partyld with partyld
Scheme="http://www.
fpml.org/coding- scheme/
external/iso17442"

25 SwapClearingGroup

String(12)

Clearing group
corresponding to
the swap portfolio
associated with the
account

/valuation Report/party/
partytld with partyld
Scheme="http://www.
fpml.org/coding- scheme/
account-type"

3 TEST DATA

Stress Test Data

3.1 Currency

ISO currency
code (3 digits)

Currency

/valuationReport/
portfolio ValuationItem/
valuati onSet/
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# * Field Type Valid values Description FpML
See (1)" INFO_CP_MC" If any of /valuationReport/
"INFO CC MC" Fields ' portfolio Valuation
3.7 and 3.8 do not Item/valuati onSet/
apply. They go blank. asset \/Ialuatlon/
"ARC_MC" Inblock2  JUOIS/neasureIype
ACCOUNT+SUBACCOUNT . INFOSCRIC” then
fields 2.1t0 2.6- INFO_CP_MC*1f any of /.
onl fiel.ds 2 2' valuation Report/portfolio
ClegringMer'nberIDand ValuationItem/valuati
"INFO_CP_ 2.7 SwapClearingGroup ::i‘::ﬁ:ggﬂ#;;‘:"'
32 InfoType string E"CC " g‘,‘f‘t’k—c g’T‘?E'S“Tf‘I’;A“T‘:‘:;;'I‘yb'°°" =="INFO_CC_MC" then
MC_""RST_MC: field 3.7 is reported. I':IFOTCCRMC If/any ?fll.
“RST MC"In block 2 valuation Report/portfolio
ACCOUNT+SUBACCOUNT ValuationItem/valuati onSet/
ields 2.1t0 2.6- asset Valuation/quote/
onl fiel.ds 2 2' measureType == "ARC_MC"
yelcs 2. then "ARC_MC" If any of /
ClearingMemberID and luati foli
2.7 SwapClearingGroup valuation Report/port' olio
are informed.In block 3 ValuationItem/valuati
TEST DATA oni field 3.8 onSet/asset Valuation/
is reported y " quote/ measureType ==
P : "RST_MC" so "RST_MC"
Worst scenario of the
CM Date of the scenario /valuation Report/portfolio
. . ifitis a historical ValuationItem/valuati
33 WorstScenario String . . .
scenario. Name of onSet/valuation Scenario/
thescenarioifitisa name
hypothetical scenario.
/valuation Report/portfolio
ValuationItem/valuati
onSet/assetValuation/
quote/valueWhen:/
3.4 Worst scenariomargin  Amt Worst-case scenario valuatl_onReporF/
margin portfolio ValuationItem/
valuationSet/a
ssetValuation/quote/
measureType ==
"WorstEscenario Margin"
/valuation Report/portfolio
ValuationItem/valuati
onSet/asset Valuation/
Final amount of the quote/_valueWhen:/
3.5 Initial margin Amt valuati onReport/

initial Margin (IM)

portfolio ValuationItem/
valuationSet/a
ssetValuation/quote/
measureType =="IM"
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# * Field Type
3.6 Stress Test Risk Amt

Valid values Description

Risk in a situation of
stress test

FpML

/valuation Report/portfolio
ValuationItem/valuati
onSet/asset Valuation/
quote/valueWhen:/valuati
onReport/portfolio Valuation
Item/valuationSet/a
ssetValuation/quote/
measureType == #3.2

Adjustment by
3.7 Clearing Member Amt
Concentration Risk

Clearing Member's
concentration risk
adjustment

Clearing Member

3.8 Stress Test Risk

Amt

Clearing Member
Stress Risk

/valuation Report/
portfolio ValuationItem/
valuati onSet/

asset Valuation/
quote/valueWhen:/
valuati onReport/
portfolio Valuation
Item/valuationSet/a
ssetValuation/quote/
measureType == "RST_
mc"

FILE NAME CWORSTSCENARIOS

FILE CODE REP-MAR-006

DESCRIPTION

The 10 (ten) worst scenarios and their losses by scenarios are reported at Clearing
Member and Account level.

GROUP Margins

DESTINARIOS

Clearing Member

PRIVACY Contains private data

PUBLICATION HOURS EoD

# * Field Type Valid values Description FpML
1 ACCOUNT Elements that make up the header of the report
1.1 exchName String ClearingHouseld, CCP FpML

Name or Short Code
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# * Field Type Valid values Description FpML
1.2 contractGroup String(2) Segment
/event ActivityReport/
report Identification/
. bme: ccpld with
1.3 rptCod String Report Code ccpldScheme="http://
www.bmeclearing.es/
ccp -id"
/eventActivityReport/
report Identification/
bme: segmentId
1.4 rptName String Report Name with segmentId
Scheme="http://
www.bmeclearing.e s/
segment-id"
/event ActivityReport/report
Values{Intrada Intraday = Intraday, Identification/repo rtId with
1.5 rptType v EndOfDay = End of reportld Scheme="http://
EndOfDay} . .
session www.bmeclearing.es/
report-id"
1.6 rptSessionDate LocalDate Session date /eventActivity Report/
dataSetName
/eventActivity Report/
report Identification/bme:
. reportType with reportType
1.7 rptPrntRunDat LocalDate ReP°.’t creation date Scheme="http://www.
and time : "
bmeclearing. es/report-type
1.IFITD, intraday 2. If EoD,
EndOfDay
The report contains,
in addition to the
information of
your accounts,
the information
of the accounts of
1.8 CCPMember String other members /valuationReport/asOfDate
of whomyou are
compensating (Margin
Account Member
1= CCPMember, but
Clearing Member =
CCPMember)
g MARGINACCOUNT+ et
COMPENSATION GROUP 3
alphabetical order
. . /valuationReport/report
2.1 MarginAccountMem ber  String Member Code Contents/partyRefere nce
2.2 ClearingMember String Clearing Member Code
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# * Field Type Valid values Description

23 MarginAccount String(12)

CCP Account Code

FpML

ForEach Miembro, set/
valuation Report/party
with /valuation Report/
party/partyld and partyld
Scheme="http://www.
bmeclearing.es/p arty-id"
[1f SWIFT Code, partyld
Scheme="http://www.
fpml.org/coding- scheme/
external/is09362"]

2.4 LEI String(20)

LEI of the entity in whose
name the account is

25 SwapClearingGroup String(12)

Clearing group
corresponding to
the swap portfolio
associated with the
account

/valuation Report/party/
partytld with partyld
Scheme="http://www.
bmeclearing.es/p osition-
account-id"

3 SCENARIOS

Scenario Data

3.1 Scenario Name String

Scenario name

/valuation Report/portfolio
ValuationItem/valua tionSet/
valuation Scenario/name

3.2 Scenario ID String

Scenario ID

/valuation Report/portfolio
ValuationItem/valua
tionSet/valuation Scenario/
bme:scenariold

3.3 Scenario Type String

Scenario type: Scaled
(ES); NS: NonScaled
(Hvar)

/valuation Report/
portfolio ValuationItem/
valua tionSet/valuation
Scenario/bme:scenarioType
with scenario
TypeScheme="http://www.
bmeclearin g.es/scenario-

type”

DecimalISO
34 Scenario Amount currency code (3
digits)

Portfolio Loss/Profit
for the scenario

/valuation Report/portfolio
ValuationItem/valua
tionSet/valuation Scenario/
bme:scenarioAmou nt/
currency /valuation Report/
portfolio ValuationItem/
valua tionSet/valuation
Scenario/bme:scenarioAmou
nt/amount
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FILE NAME
FILE CODE

DESCRIPTION

GROUP

DESTINARIOS

PRIVACY

PUBLICATION HOURS

* Field

1 ACCOUNT

CBACKTESTING

REP-MAR-007

Retrospective test results are reported at Member and Account level

MARGINS

Member of the CCP

Contains private data

EoD

Valid values Description

FpML

Elements that make up the header of the report

ClearingHouseld, CCP

1.1 exchName String Name or Short Code

1.2 contractGroup String(2) Segment
/event Activity Report/report
Identification/bme: ccpId

1.3 rptCod String Report Code with ccpId Scheme="http://
www.bmeclearing.es/ccp
'id"
/event Activity Report/
report Identification/bme:

14 rptName String Report Name segmentId with segmentId

Scheme="http://www.
bmeclearing.e s/segment-id"

1.5 rptType

Values{Intra day,

Intraday = Intraday,
EndOfDay = End of

/eventActivity Report/report
Identification/repo rtId with
reportld Scheme="http://

EndOfDay} session www.bmeclearing.es/

report-id"

1.6 rptSessionDate LocalDate Session date /eventActivityReport/
dataSetName
/eventActivityReport/
report Identification/bme:

. reportType with reportType
1.7 rptPrntRunDat LocalDate al;zptti)::reatlon date Scheme="http://www.

bmeclearing. es/report-type”
1.IFITD, intraday 2. If EoD,
EndOfDay
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# * Field Type Valid values Description FpML
The report contains,
in addition to the
information of
your accounts the
information of
the accounts of
1.8 CCPMember String other members /valuation Report/asOfDate
of whomyou are
compensating (Margin
Account Member
1= CCPMember, but
Clearing Member =
CCPMember)
,  wavAcoTs SRR
COMPENSATION GROUP 3
alphabetical order
2.1 MarginAccountMe mber  String Member Code évaluatlon Report/report
ontents/partyRefere nce
2.2 ClearingMember String Clearing Member Code
ForEach Miembro, set/
valuation Report/party
with /valuation Report/
party/partyld and partyld
2.3 MarginAccount String(12) CCP Account Code sbﬂlle?:::a_ri:gt;t.z.slllﬂv::; "
[If SWIFT Code, partyld
Scheme="http://www.
fpml.org/coding- scheme/
external/is09362"]
ForEach Miembro, then:
/valuation Report/
party/partyld with
partyIld Scheme="http://
www.bmeclearing.es/
cl earing-party-id" Y, If
ClearingMember, then: /
LEL of the entity va[uation Report/party/@id
24 LEI String(20) in whose name the points t_o /valua_tlon Report/
]
account is portfolloVaIL_latlonItem/
trade Valuation Item/trade/
tradeHeader/partyTradel
nformation [partyReference
poiting to Clearing Member]/
related Party[partyReference
pointing to Clearing
Member]/role =
"ClearingFirm"
Clearing group /valuation Report/party/
corresponding to partytld with partyId
25 SwapClearingGro up String(12) the swap portfolio Scheme="http://www.
associated with the bmeclearing.es/p osition-
account account-id"
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# * Field

3 BACKTEST

Type

Valid values Description

Backtest Data

FpML

3.1 IMBase

DecimalStri
ngISO currency
code (3 digits)

Base IM of the portfolio

int-MPOR

/valuationReport/portfolio
ValuationItem/valua tionSet/
asset Valuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = IMBase

with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuation Report/
portfolio ValuationItem/
valua tionSet/asse
tValuation/quote/currency

3.2 Maximum risk

DecimalStri
ngISO currency
code (3 digits)

Maximum Lost
Min(NPV t-i-NPVt-
MPOR,0)(MPOR =5

or7)

/valuation Report/portfolio
ValuationItem/valua tionSet/
asset Valuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/
quote/measureType

= MaximumRisk

with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuation Report/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/currency

Uncovered risk/

33 backtest

DecimalStri
ngISO currency
code (3 digits)

Min(IMBase +
Maximum risk, 0)

/valuationReport/portfolio
ValuationItem/valua tionSet/
assetValuation/quote/value
/valuationReport/portfolio
ValuationItem/valua tionSet/
assetValuation/quote/
measureType = BackTestRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuationReport/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/currency
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# * Field

34 NPVD

Type

DecimalStri
ngISO currency
code (3 digits)

Valid values Description

NPV of the portfolio
of t- MPOR (t-5 or t-7)
valuatedint

FpML

/valuationReport/portfolio
ValuationItem/valua tionSet/
assetValuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = 0DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuation Report/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/currency

34 NPV D-1

DecimalStri
ngISO currency
code (3 digits)

NPV of the portfolio
of t- MPOR (t-5 or t-7)
valuated in t-1

/valuationReport/portfolio
ValuationItem/valua tionSet/
assetValuation/quote/value/
valuationR eport/portfolio
Valuation Item/valuationSet/
ass etValuation/quote/
measureType = 1DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure” /valuation Report/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/currency

34 NPV D-2

DecimalStri
ngISO currency
code (3 digits)

NPV of the portfolio
of t- MPOR (t-5 or t-7)
valuated in t-2

/valuation Report/portfolio
ValuationItem/valua tionSet/
asset Valuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = 2DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuationReport/
portfolio Valuation Item/
valua tionSet/asset
Valuation/quote/currency

34 NPV D-3

DecimalStri
ngISO currency
code (3 digits)

NPV of the portfolio
of t- MPOR (t-5 or t-7)
valuated int-3

/valuation Report/portfolio
ValuationItem/valua tionSet/
asse tValuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = 3DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuationReport/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/currency
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# * Field

34 NPV D-4

Type

DecimalStri
ngISO currency
code (3 digits)

Valid values Description

NPV of the portfolio
of t-MPOR (t-5 or t-7)
valuated in t-4

FpML

/valuation Report/portfolio
ValuationItem/valua tionSet/
assetValuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = 4DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuationReport/
portfolio ValuationItem/
valua tionSet/
assetValuation/quote/
currency

34 NPV D-5

DecimalStri
ngISO currency
code (3 digits)

NPV of the portfolio
of t- MPOR (t-5 or t-7)
valuated in t-5

/valuation Report/portfolio
ValuationItem/valua tionSet/
asset Valuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = 5DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuation
Report/portfolio Valuation
Item/valua tionSet/asset
Valuation/quote/currency

34 NPV D-6

DecimalStri
ngISO currency
code (3 digits)

NPV of the portfolio
of t- MPOR (t-5 or t-7)
valuatedin t-6

/valuation Report/portfolio
ValuationItem/valua tionSet/
asset Valuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = 6DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure" /valuationReport/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/currency

34 NPV D-7

DecimalStri
ngISO currency
code (3 digits)

NPV of the portfolio
of t-MPOR (t-5 or t-7)
valuated in t-7

/valuation Report/portfolio
ValuationItem/valua tionSet/
asset Valuation/quote/value/
valuationR eport/portfolio
ValuationItem/valuationSet/
ass etValuation/quote/
measureType = 7DayRisk
with assetMeasure
Scheme="http://www.
bmecleari ng.es/asset-
measure” /valuation Report/
portfolio ValuationItem/
valua tionSet/asset
Valuation/quote/currency
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This material has been prepared by Bolsas y Mercados Espafioles, Sociedad Holding de Mercados y Sistemas Financieros S. A. (BME)
and/or its subsidiaries (collectively, “BME", all of the foregoing entities belonging to the group headed by SIX Group Ltd., hereinafter
“SIX Group”) for the exclusive use of the persons to whom BME delivers this material. This material or any of its contents should not
be construed as a binding agreement, recommendation, investment advice, solicitation, invitation or offer to buy or sell any financial
information, products, solutions or services. Nor is this information a reflection of the firm positions (of its own or of third parties) of
the participants in the Spanish Stock Market.

Neither BME nor SIX Group is under any obligation to update, revise or keep current the content of this material, and it is subject to
change without notice at any time. No representation, warranty or undertaking - express or implied - is or will be given by BME or
SIX Group as to the accuracy, completeness, adequacy, suitability or reliability of the content of this material. Neither BME nor SIX
guarantee the legality, reliability, usefulness, truthfulness, accuracy, completeness and timeliness of the information provided by
external sources, particularly in the data used throughout the report. Therefore, neither BME nor SIX shall be liable for any damages
that users may suffer as a result of the unlawfulness, unreliability, inaccuracy, lack of truthfulness, incompleteness and/or non-time-
liness of the contents.

As it reflects theoretical opinions, its content is merely informative and therefore should not be used for the valuation of portfolios
or assets, nor serve as a basis for investment recommendations. The Contributing Entities, BME and the entities belonging to the SIX
Group shall not be liable for any financial loss or decision made on the basis of the information contained in this material. In general,
neither BME nor any of its subsidiaries, nor the Contributing Entities, their administrators, representatives, associates, controlled
companies, directors, partners, employees or advisors assume any liability in relation to such information, nor for any unauthorized
use thereof.

This material is the property of BME and may not be printed, copied, reproduced, published, transmitted, disclosed or distributed in
any form without the prior written consent of BME.
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