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TIW Report Rationalization

Reporting Re-write



WHAT IS CHANGING

We are simplifying TIW reporting

AR5

» Reports consolidated into a smaller set
* 0O-Codes streamlined per organization
* Report delivery aligned via SFTP

* Legacy reports will be retired

OBJECTIVE

Simplify and enhance TIW reports
by removing redundant data,
consolidating files, and improving
trade information quality.

ASK

Review proposed report formats,
provide feedback to help shape the
final suite and setup connectivity for
new reporting files to review
changes.
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REPORTING CHANGES

reports into 10 new files,

scope.

v" Improved delivery times

v’ “Backdated” report capability

Streamlining 26 existing TIW \

without compromising on data

v" Snowflake “data share” capability

v" File size reduction

v" Field-level enhancements

/

. Production -
Report Name Report ID Action New Report Name Availability Recipient
Adherence Status Report by Trade AR02500164 | Consolidate . . .
Event Processing Exception Report AR02500446 | Consolidate Event Processing Report Available Participant
Final Settlement Report AR02500194 | Consolidate . . - .
DerivSERYV Settlement Final Report for Custodian | AR02500661 | Consolidate Final Settlement Report Available Participant or Custodian
Cleared Positions Report AR02501192 | Consolidate
Clearing Member Report AR02501120 | Consolidate - I . - .
DerivSERV Position Recon Report AR02500008 | Consolidate Full Position Reconciliation Report | Available Participant or Custodian
DerivSERYV Custodian Full Recon Report AR02500141 | Consolidate
Initial Pay-In Schedule Settlement Report AR02500197 | Consolidate . . - .
DerivSERV IPIS Settlement Report for Custodian | AR02500641 | Consolidate Initial Pay-In Schedule (IPIS) Report | Available Participant or Custodian
No Calc Report AR02500167 | Consolidate . -
Payment Exception Report AR02500037 | Consolidate No Calc Report Available Participant
S-1 Projection Report AR02500200 | Consolidate
S-2 Projection Report AR02500201 | Consolidate
S-3 Projection Report AR02500202 | Consolidate
S-4 Projection Report AR02500203 | Consolidate
S-5 Projection Report AR02500208 | Consolidate N . - .
DerivSERYV Settlement S-1 Report for Custodian AR02500642 | Consolidate Settlement Projection Report Available Participant or Custodian
DerivSERYV Settlement S-2 Report for Custodian AR02500643 | Consolidate
DerivSERYV Settlement S-3 Report for Custodian AR02500651 | Consolidate
DerivSERV Settlement S-4 Report for Custodian AR02500652 | Consolidate
DerivSERYV Settlement S-5 Report for Custodian AR02500653 | Consolidate
Reorg Event Activity Report AR02500441 | Maintain Reorg Event Activity Report Available Participant
RS Trade Split Report AR02501801  Maintain Restructuring Trade Split Report E':l';';‘:g forFuture | prticipant
Triggering Status Report AR02501681 | Maintain Restructuring Triggering Status Planned for Future Participant
Report Release
Triggering Summary Report AR02501675 | Maintain Restructuring Triggering Summary | Planned for Future Participant
Report Release
Exception Report Restructuring AR02501695
Client Settlement Eligibility Report AR02500810
Event Cashflow Summary Report AR02500374
DerivSERYV 21 Day Cashflow Report AR02500035 | To be N/A N/A
DerivSERYV 21 Day Cashflow Report for Custodian A AR02500409 @ decommissioned
Adherence Status Report by Account AR02500165
Credit Daily Activity Snapshot Report AR2501095
DerivSERV Full TRI Report For Custodian AR02500637

for testing:

v' Final Settlement Report

v Initial Pay-In Schedule (IPIS)
Report

v" Settlement Projection Report

~

Production reports available

v" Full Position Reconciliation Report

v" Event Processing Report
v No Calc Report
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O’CODE AND REPORTING CHANGES

Before (Current State)

v

Multiple reports across different report types
Multiple O-Codes per organization

Separate report subscriptions and delivery
setups

Higher operational effort to manage reporting

After (Target State)

> Consolidated reports into a simplified set

> Streamlined O-Code structure (fewer O-
Codes per organization where applicable)

> Aligned report subscriptions under the
updated structure

> More efficient and consistent report delivery

DTCC



CLIENT IMPACT & REQUIRED ACTIONS

What this means for you

& Fewer reports to manage

® Simpler subscription setup

% Standardized report outputs

® SFTP-based delivery (if applicable)

What you need to do

@ Review the new report structure

® Confirm required reports

©® Complete connectivity form (if using SFTP)
O Participate in testing
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Report-Specific

DTCC



TO BE DECOMMISSIONED PROPOSAL

U Please evaluate any internal dependencies on these reports and assess whether the new TIW reports cover your requirements.

U If these reports are business critical, please inform the TIW teams to re-assess their decommissioning.

Report Name Report ID “ Report Description

To be Generated when a corporate action or credit event is active, and it outlines the positions
Adherence Status Report by Account AR02500165 @ decommissionecD in-scope for upcoming event processing. It was designed to help firms monitor which
trades associated with a given account have been adhered to specific events.
. To be
DerivSERV 21 Day Cashflow Report AR02500035 ( decommissionecD Daily report which includes all gross payments scheduled to settle between the report

date and 20 days thereafter (totaling 21 days).

DerivSERV 21 Day Cashflow Report for Custodian AR02500409 @ ggc%?nmissionec) Custodian report is an aggregation of all data for “in-scope” participants.

Daily report within the TIW that outlines settlement member relationships and their

Client Settlement Eligibility Report AR02500810 @ Tobe S ST |

decommissione

To be
decommissione

d
Daily report which provides a detailed overview of daily transactional activity within the
d TIW, including new trades, post-trade events and workflow updates.

DerivSERV Full TRI Report For Custodian AR02500637 @ Tobe )

Credit Daily Activity Snapshot Report AR02501095 @

Provides custodians with consolidated position details across linked participant accounts

decommissioned to support oversight and reporting needs.

To be
decommissioned

Contains all net payments and their underlying cash flows generated as a result of TIW’s

Event Cashflow Summary Report AR02500374 ( Credit Event Processing.

Exception Report Restructuring AR02501695 @ To be ) Report containing all processing exceptions produced for TRIs which failed restructuring

decommissioned event processing, and the associated reason(s). .




“CONSOLIDATED” POSITION REPORTS

Cleared Positions Report AR02501192 Consolidate
Clearing Member Report AR02501120 Consolidate
Full Position Reconciliation Report Participant or Custodian
DerivSERV Position Recon Report AR02500008 Consolidate
DerivSERV Custodian Full Recon Report AR02500141 Consolidate

Position Reconciliation Reports
Consolidate all position records, include “field-level” detail to provide clearing details found in “cleared
positions” and “clearing member” reports.

DerivSERYV Position Contains all active and recently inactivated positions, presenting information
AR02500008 | . o ) .
Recon Report included within the confirmation.
TIW FULL POSITION RECON REPORT
Cleared Positions AR02501192 _Contams_ acl’uve and ref:eptly mactlv?ted f:leared positions, presenting This report will contain all bilateral & cleared positions
Report information included within the confirmation . ;
where the user is a buyer, seller, clearing agent/broker
B or clearing customer on the confirmed position,
Clearing Member Contains active uncleared trades where both parties have elected for the generated daily.
AR02501120 " ] T " g
Report position to be cleared via the “Super ID” field.
Custodian reports will be an aggregated view of
DerivSERV A ted view of the DerivSERV Position Recon Report, for al participantUIEERES
Custodian Full Recon = AR02500141 d9regared view ol the Denvs=nRy Fosition kecon Report, for a
Report participants within the custodian’s scope.
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“CONSOLIDATED” SETTLEMENT REPORTS

Report Name New Report

Final Settlement Report AR02500194 Consolidate
Final Settlement Report Participant or Custodian
DerivSERV Settlement Final Report for Custodian AR02500661 Consolidate
Initial Pay-In Schedule Settlement Report AR02500197 Consolidate . o ]
Initial Pay-In Schedule (IP1S) Report Participant or Custodian
DerivSERV IPIS Settlement Report for Custodian AR02500641 Consolidate
No Calc Report AR02500167 Consolidate
No Calc Report Participant
Payment Exception Report AR02500037 Consolidate

Participant & Custodian Settlement Reports
a7

Consolidate participant & custodian reports to prevent duplicative processing and improve delivery times.

Final Settlement Repor AR02500194

DerivSERV

Settlement Final AR02500661

Report for Custodian

Initial Pay-In Schedule

Settlement Report A2
DerivSERV IPIS

Report for Custodian AREZSEIE

No Calc Report AR02500167
Payment Exception AR02500037

Report

Report containing all net payments with scheduled value date = today, and
their corresponding net settlement statuses

Aggregated view of the Final Settlement Report, for all participants within
the custodian’s scope.

Report containing all net payments and their underlying gross payments that
are "Locked” for settlement on the following business day.

Aggregated view of the Initial Pay-In Schedule Settlement Report, for all
participants within the custodian’s scope.

Report containing all trades for which TIW is unable to calculate cashflows,
and the corresponding “no-calc” reasons.

Report containing all trades for which TIW will not consider to calculate
cashflows (for e.g. invalid product types), and the corresponding reasons.

J\

FINAL SETTLEMENT REPORT

Report containing all net payments with scheduled value
date = today, and their corresponding net settlement
statuses.

Custodian reports will be an aggregated view of
participants’ reports.

INITIAL PAY IN SCHEDULE (IPIS) REPORT

Report containing all net payments and their underlying
gross payments that are Locked” for settlement on the
following business day.

NO CALC REPORT

This report will contain all active trades wherein TIW is
unable to calculate payments and the associated reason
(whether considered for calculation or not).




“CONSOLIDATED” SETTLEMENT PROJECTION REPORTS

S-1 Projection Report
S-2 Projection Report
S-3 Projection Report
S-4 Projection Report
S-5 Projection Report

DerivSERV Settlement S-1 Report for Custodian
DerivSERYV Settlement S-2 Report for Custodian
DerivSERYV Settlement S-3 Report for Custodian
DerivSERYV Settlement S-4 Report for Custodian
DerivSERYV Settlement S-5 Report for Custodian

0=l
=l

S-1 Projection Report

S-2 Projection Report

S-3 Projection Report

S-4 Projection Report

S-5 Projection Report

AR02500200
AR02500642

AR02500201
AR02500643

AR02500202
AR02500651

AR02500203
AR02500652

AR02500208
AR02500653

AR02500200
AR02500201
AR02500202
AR02500203
AR02500208
AR02500642
AR02500643
AR02500651
AR02500652
AR02500653

Settlement Projection Reports
Consolidate all “projected” settlement records, include “field-level” detail to provide cashflow level details
found in “21-day cashflow” and “event cashflow summary” reports.

Contains all net payments and underlying cash flows, due to "Lock” for

settlement on the following business day

Contains all net payments and underlying cash flows, due to "Lock” for

settlement in two business days.

Contains all net payments and underlying cash flows, due to "Lock” for

settlement in three business days.

Contains all net payments and underlying cash flows, due to "Lock” for

settlement in four business days.

Contains all net payments and underlying cash flows, due to "Lock” for

settlement on the five-business day

Consolidate
Consolidate
Consolidate
Consolidate
Consolidate
Consolidate
Consolidate
Consolidate
Consolidate
Consolidate

Settlement Projection Report

Participant or Custodian

SETTLEMENT PROJECTION REPORT

Consolidated report which contains all net payments
and their underlying cash flows, due to "Lock” for
settlement within the next five business days, including
payments generated as a result of event / auction
processing.

Custodian reports will be an aggregated view of
participants’ reports
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“CONSOLIDATED” EVENT REPORTS

Adherence Status Report by Trade AR02500164 Consolidate

Event Processing Report Participant
Event Processing Exception Report AR02500446 Consolidate

e e 0) Participant Event Processing Reports
Consolidate all event processing-related records (expected, successful and failed)

Adherence Status AR02500164 Repor_t containing a.II trades adhered to an active event in the TIW and EVENT PROCESSING REPORT
Report by Trade associated processing statuses.
B Contain all trades adhered to an active TIW event, the
Event Processing Report containing all event processing exceptions produced for failed TRIs, processing status and any exception reasons
. AR02500446 .
Exception Report and the associated reason(s). (if applicable).
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“MAINTAINED” EVENT REPORTS

RS Trade Split Report AR02501801
Triggering Status Report AR02501681

Triggering Summary Report AR02501675 © Maintain

Reorg Event Activity Report AR02500441 © Maintain

Event Processing & Restructuring Reports
For reports which cannot be consolidated, re-create existing designs with requested enhancements

Report containing trades triggered for a Restructuring event, detailing which
RS Trade Split Report = AR02501801 | original positions were exited and new “spin-off” positions created to reflect
CENSs delivered.

Triggering Status Report containing all qualified positions, along with their cumulative buyer-
AR02501681 ) . .
Report triggered, seller-triggered & untriggered amounts.

Triggering Summary

Report AR02501675 @ Report containing a breakdown of submitted triggers by maturity bucket.

Reorg Event Activity Report containing trades processed for a Reorganization event, detailing
AR02500441 ; . s . . \ "
Report which original positions were exited and new “spin-off” positions created.

Reorg Event Activity Report

Restructuring Trade Split Report Participant
Restructuring Triggering Status Report Participant

Restructuring Triggering Summary Report Participant

Participant

RESTRUCTURING TRADE SPLIT REPORT

Re-create new report which contains all “partially-
triggered” CDS / CDT positions which have been exited
and re-booked per the corresponding notional triggers.

RESTRUCTURING EVENT TRIGGERING
REPORT

Contain all details pertinent to a restructuring event
(triggered, untriggered, moved, auction eligibility, applied
status, etc.).

REORG EVENT ACTIVITY REPORT

Re-create new report which captures all details related to
“spin-off” positions generated as a result of Reorg event

processing.
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Column
Rationalizati
on

Enhanced
Data Fields

Standardized
Structure

Improved
Data Quality

Reduced File
Complexity

Removed redundant and low-usage fields
Focus on high-value, actionable information

Added and enriched key identifiers and
economic data elements
Improved data quality and transparency

Consistent column naming and format
Alignment across all reports

Data cleansing and validation
enhancements
Greater accuracy and reliability

Optimized column set
Reduced file size and processing time

File Available for Download

>

AR VARV I V4

REPORT SPECIFICATIONS & COLUMN ENHANCEMENTS

Key Details What This Means Client Action

Simpler reports that are easier to read,
reconcile, and analyze

More complete and accurate data to
support better decision-making and
reconciliation

Improved consistency across the TIW
report suite, reducing complexity

Higher confidence in the data used for
operations and reporting

Faster file delivery and improved
processing efficiency

Access the embedded file to view detailed report specifications for each report.

Pt

/|

.'&']

Review removed columns and update
internal tools or reports that reference
them

Evaluate new fields and incorporate
into reporting or analytics as needed

Leverage standardized structure to
simplify data consumption

Continue to provide feedback to help
maintain data quality improvements

No action required unless internal
systems have size-based limitations

(W il

TIW Reporting
Specifications
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[bookmark: _Toc236160179]Settlement Projection Report 

A consolidated report showing projected settlements over the next five business days (S‑1 to S‑5). It combines the contents of the legacy S-1, 2, 3, 4, 5 reports and cashflow details into one view, to streamline reconciliation processes.

The report excludes items already scheduled for pay-in (with a value date on the next settlement date) and reflects currency-specific settlement windows.

[bookmark: _Toc236160180]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account that is either the payer or receiver on any included payment.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O-Code types

· Custodian Accounts: “Custodian” (C) O-Code types



Custodian reports will include any payments wherein a normal account linked to the custodian account is listed as a payer or receiver.

[bookmark: _Toc236160181]Selection Criteria:

· Payments and net settlements due within the next five settlement days (S 1 to S 5). 

· Excludes items already scheduled for pay-in (i.e. SVD = Report Date +1). 

· Includes any payment where a TIW account linked to the O Code is a payer or receiver. 

· Currency-specific logic ensures correct inclusion based on settlement date windows, adjusting for currency-specific holidays. 

· Only active payment records are considered (Cancelled payments are not included).

· The data snapshot of the report is live as of 18:30 ET on the report date

[bookmark: _Toc236160182]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: End-of-day cycle, scheduled for 19:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984029

· Report ID (Production): 02504029






[bookmark: _Toc236160183]Field List & Legacy Report Comparison:

Field List:

		Column Name

		

		Gross Records

		

		Net Records



		

		

		Expected to be Populated?

		

		Expected to be Populated?



		DTCC Account Number

		

		Y

		

		Y



		Participant Account Name

		

		Y

		

		Y



		Participant Firm Name

		

		Y

		

		Y



		Participant Trade Reference Identifier

		

		Y

		

		N



		Direction

		

		Y

		

		Y



		Counterparty Account Number

		

		Y

		

		Y



		Counterparty Account Name

		

		Y

		

		Y



		Counterparty Firm Name

		

		Y

		

		Y



		Counterparty Trade Reference Identifier

		

		Y

		

		N



		DTCC Trade Reference Identifier

		

		Y

		

		N



		Net Cash Flow ID

		

		Y

		

		Y



		Gross Cash Flow ID

		

		Y

		

		N



		Net / Gross Flag

		

		Y

		

		Y



		Currency

		

		Y

		

		Y



		Amount

		

		Y

		

		Y



		Cash Flow Type

		

		Y

		

		N



		Event Type

		

		Y

		

		N



		Notional Amount

		

		Y

		

		N



		Fixed Rate

		

		Y

		

		N



		Recovery Rate

		 

		Y

		 

		N



		First Accrual Date

		

		Y

		

		N



		Last Accrual Date

		

		Y

		

		N



		Days in Accrual Period

		

		Y

		

		N



		Business center Code

		

		Y

		

		N



		Original Value Date

		

		Y

		

		N



		Scheduled Value Date

		

		Y

		

		Y



		CLS Eligible

		

		Y

		

		Y



		Activity Type

		

		Y

		

		N



		Settlement Status

		

		Y

		

		Y



		Remarks

		

		Y

		

		Y



		Participant Custodian Fund ID

		

		Y

		

		Y










Legacy Report Comparison:

		S-N Projection Report



		Column Name

		Field Comparison



		DTCC Account Number

		No Change



		Participant Account Name

		New Field



		Participant Firm Name

		New Field



		Participant Trade Reference Identifier

		Trade Reference Identifier



		Direction

		No Change



		Counterparty Account Number

		No Change



		Counterparty Account Name

		New Field



		Counterparty Firm Name

		New Field



		Counterparty Trade Reference Identifier

		No Change



		DTCC Trade Reference Identifier

		No Change



		Net Cash Flow ID

		No Change



		Gross Cash Flow ID

		No Change



		Net / Gross Flag

		No Change



		Currency

		No Change



		Amount

		No Change



		Cash Flow Type

		No Change



		Event Type

		New Field



		Notional Amount

		New Field



		Fixed Rate

		New Field



		Recovery Rate

		New Field



		First Accrual Date

		New Field



		Last Accrual Date

		New Field



		Days in Accrual Period

		New Field



		Business center Code

		New Field



		Original Value Date

		No Change



		Scheduled Value Date

		No Change



		CLS Eligible

		No Change



		Activity Type

		No Change



		Settlement Status

		No Change



		Remarks

		No Change



		Participant Custodian Fund ID

		New Field


















[bookmark: _Toc236160184]Initial Pay-In Schedule (IPIS) Report

A daily report showing payments and net settlements scheduled to settle on the next settlement date. It provides a clear view of upcoming pay-in obligations, helping users prepare operational processes and perform reconciliations. The report reflects currency-specific settlement windows and includes additional cashflow details introduced in recent enhancements.

[bookmark: _Toc236160185]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account that is either the payer or receiver on any included payment.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O-Code types

· Custodian Accounts: “Custodian” (C) O-Code types



Custodian reports will include any payments wherein a normal account linked to the custodian account is listed as a payer or receiver.

[bookmark: _Toc236160186]Selection Criteria:

· Payments / net settlements scheduled for the next settlement date (SVD = Report Date +1).

· Includes any payment where a TIW account linked to the O‑Code is a payer or receiver.

· Currency-specific logic ensures correct inclusion based on settlement date windows, adjusting for currency-specific holidays.

· Only active payment records are considered (Cancelled payments are not included).

· The data snapshot reflects the latest available information as of the report generation time

[bookmark: _Toc236160187]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Daily cycle, initially scheduled for 14:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984027

· Report ID (Production): 02504027

















[bookmark: _Toc236160188]Field List & Legacy Report Comparison:

Field List:

		Column Name

		

		Gross Records

		

		Net Records



		

		

		Expected to be Populated?

		

		Expected to be Populated?



		DTCC Account Number

		

		Y

		

		Y



		Participant Account Name

		

		Y

		

		Y



		Participant Firm Name

		

		Y

		

		Y



		Participant Trade Reference Identifier

		

		Y

		

		N



		Direction

		

		Y

		

		Y



		Counterparty Account Number

		

		Y

		

		Y



		Counterparty Account Name

		

		Y

		

		Y



		Counterparty Firm Name

		

		Y

		

		Y



		Counterparty Trade Reference Identifier

		

		Y

		

		N



		DTCC Trade Reference Identifier

		

		Y

		

		N



		Net Cash Flow ID

		

		Y

		

		Y



		Gross Cash Flow ID

		

		Y

		

		Y



		Net / Gross Flag

		

		Y

		

		Y



		Currency

		

		Y

		

		Y



		Amount

		

		Y

		

		Y



		Cash Flow Type

		

		Y

		

		N



		Event Type

		

		Y

		

		N



		Notional Amount

		

		Y

		

		N



		Fixed Rate

		

		Y

		

		N



		Recovery Rate

		 

		Y

		 

		N



		First Accrual Date

		

		Y

		

		N



		Last Accrual Date

		

		Y

		

		N



		Days in Accrual Period

		

		Y

		

		N



		Business center Code

		

		Y

		

		N



		Original Value Date

		

		Y

		

		N



		Scheduled Value Date

		

		Y

		

		Y



		CLS Eligible

		

		Y

		

		Y



		Activity Type

		

		Y

		

		N



		Settlement Status

		

		Y

		

		Y



		Remarks

		

		Y

		

		Y



		Participant Custodian Fund ID

		

		Y

		

		Y










Legacy Report Comparison:

		Initial Pay-In Schedule (IPIS) Report



		Column Name

		Field Comparison



		DTCC Account Number

		No Change



		Participant Account Name

		New Field



		Participant Firm Name

		New Field



		Participant Trade Reference Identifier

		Trade Reference Identifier



		Direction

		No Change



		Counterparty Account Number

		No Change



		Counterparty Account Name

		New Field



		Counterparty Firm Name

		New Field



		Counterparty Trade Reference Identifier

		No Change



		DTCC Trade Reference Identifier

		No Change



		Net Cash Flow ID

		No Change



		Gross Cash Flow ID

		No Change



		Net / Gross Flag

		No Change



		Currency

		No Change



		Amount

		No Change



		Cash Flow Type

		No Change



		Event Type

		New Field



		Notional Amount

		New Field



		Fixed Rate

		New Field



		Recovery Rate

		New Field



		First Accrual Date

		New Field



		Last Accrual Date

		New Field



		Days in Accrual Period

		New Field



		Business center Code

		New Field



		Original Value Date

		No Change



		Scheduled Value Date

		No Change



		CLS Eligible

		No Change



		Activity Type

		No Change



		Settlement Status

		No Change



		Remarks

		No Change



		Participant Custodian Fund ID

		New Field








[bookmark: _Toc236160189]Final Settlement Report

A daily report showing all net settlement records scheduled to settle on the current business day. It provides visibility into final settlement obligations, including only net payments, allowing users to reconcile and confirm settlement completion.

[bookmark: _Toc236160190]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account that is either the payer or receiver on any included payment.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O-Code types

· Custodian Accounts: “Custodian” (C) O-Code types



Custodian reports will include any payments wherein a normal account linked to the custodian account is listed as a payer or receiver.

[bookmark: _Toc236160191]Selection Criteria:

· Net settlement records scheduled for settlement on the report generation date (SVD = Report Date).

· Includes any net payment where a TIW account linked to the O‑Code is a payer or receiver.

· Only active payment records are considered (Cancelled payments are not included).

· Net records are included even if the net amount is zero, provided there are active, non-zero gross cashflow payments linked to the net ID.

· Report contains net records only; gross cashflows are not listed individually.

· The data snapshot reflects the latest available information as of the report generation time.

[bookmark: _Toc236160192]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Daily cycle, scheduled for 08:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984025

· Report ID (Production): 02504025






[bookmark: _Toc236160193]Field List & Legacy Report Comparison:

Field List:

		Column Name

		

		Net Records



		

		

		Expected to be Populated?



		DTCC Account Number

		

		Y



		Participant Account Name

		

		Y



		Participant Firm Name

		

		Y



		Participant Trade Reference Identifier

		

		N



		Direction

		

		Y



		Counterparty Account Number

		

		Y



		Counterparty Account Name

		

		Y



		Counterparty Firm Name

		

		Y



		Counterparty Trade Reference Identifier

		

		N



		DTCC Trade Reference Identifier

		

		N



		Net Cash Flow ID

		

		Y



		Gross Cash Flow ID

		

		N



		Net / Gross Flag

		

		Y



		Currency

		

		Y



		Amount

		

		Y



		Cash Flow Type

		

		N



		Event Type

		

		N



		Notional Amount

		

		N



		Fixed Rate

		

		N



		Recovery Rate

		 

		N



		First Accrual Date

		

		N



		Last Accrual Date

		

		N



		Days in Accrual Period

		

		N



		Business center Code

		

		N



		Original Value Date

		

		N



		Scheduled Value Date

		

		Y



		CLS Eligible

		

		Y



		Activity Type

		

		N



		Settlement Status

		

		Y



		Remarks

		

		Y



		Participant Custodian Fund ID

		

		Y








Legacy Report Comparison:

		Final Settlement Report



		Column Name

		Field Comparison



		DTCC Account Number

		No Change



		Participant Account Name

		New Field



		Participant Firm Name

		New Field



		Participant Trade Reference Identifier

		Trade Reference Identifier



		Direction

		No Change



		Counterparty Account Number

		No Change



		Counterparty Account Name

		New Field



		Counterparty Firm Name

		New Field



		Counterparty Trade Reference Identifier

		No Change



		DTCC Trade Reference Identifier

		No Change



		Net Cash Flow ID

		No Change



		Gross Cash Flow ID

		No Change



		Net / Gross Flag

		No Change



		Currency

		No Change



		Amount

		No Change



		Cash Flow Type

		No Change



		Event Type

		New Field



		Notional Amount

		New Field



		Fixed Rate

		New Field



		Recovery Rate

		New Field



		First Accrual Date

		New Field



		Last Accrual Date

		New Field



		Days in Accrual Period

		New Field



		Business center Code

		New Field



		Original Value Date

		No Change



		Scheduled Value Date

		No Change



		CLS Eligible

		No Change



		Activity Type

		No Change



		Settlement Status

		No Change



		Remarks

		No Change



		Participant Custodian Fund ID

		New Field








[bookmark: _Toc236160194]Full Position Reconciliation Report

A daily report providing a complete view of positions for reconciliation purposes. It combines the scope of the legacy DerivServ Position Reconciliation and Cleared Positions reports into a single streamlined format, reducing unnecessary columns and improving clarity. This report allows users to validate active and recently inactivated trades across their accounts.

[bookmark: _Toc236160195]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account that is either a fixed or floating rate payer on any included position.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O-Code types

· Custodian Accounts: “Custodian” (C) O-Code types

· The relationship between the account and O‑Code must be active on the report date.

· Clearing customers receive a single record for each included position, showing the clearing customer as the participant and the clearing house as the counterparty.



Custodian reports will include any position wherein a normal account linked to the custodian account is listed as a fixed or floating rate payer, or clearing customer on the position.

[bookmark: _Toc236160196]Selection Criteria:

· All positions where the trade lifecycle status is Active.

· Positions that were inactivated within the last 7 calendar days (to capture recent changes).

· Includes any position where a TIW account linked to the O‑Code is listed as a fixed rate payer, floating rate payer or clearing customer.

· The data snapshot of the report is live as of 18:30 ET on the report date.

[bookmark: _Toc236160197]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Daily cycle, scheduled for 19:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984026

· Report ID (Production): 02504026


[bookmark: _Toc236160198]Field List & Legacy Report Comparison:

		Full Position Reconciliation Report



		Column Name

		Cleared Position Report

		DerivSERV Position Recon Report



		

		Field Comparison

		Field Comparison



		Product Type

		No change

		No change



		Sub-Product

		No change

		No change



		Trade Type

		New Field

		New Field



		Clearing Transaction Type

		Clearing Transaction Type

		New Field



		DTCC Trade Reference Identifier

		No change

		No change



		Transaction Type

		No change

		No change



		Party Account Number

		Clearing Agent Account Number

		DTCC Account Number



		Counterparty Account Number

		CCP Account Number

		No change



		Counterparty Account Name

		New Field

		New Field



		Warehouse Status

		No change

		No change



		Notional Outstanding Amount

		Warehouse Current State Notional Amount

		Warehouse Current State Notional Amount



		Notional Outstanding Currency

		Warehouse Current State Notional Currency

		Warehouse Current State Notional Currency



		Reference Obligation

		No change

		No change



		Reference Entity Name

		No change

		No change



		Reference Entity ID

		No change

		No change



		Unique Product Identifier

		No change

		No change



		Fixed Rate Payer (Buyer)/Swaption Buyer

		Fixed Rate Payer (Buyer)/Swaption Buyer

		Fixed Rate Payer (Buyer)/Swaption Buyer



		Buyer Name

		No change

		No change



		Float Rate Payer (Seller)/Swaption Seller

		No change

		No change



		Seller Name

		Seller Name

		Seller Name



		Clearing House Account Number

		CCP Account Number

		New Field



		Clearing Agent Account Number

		No change

		New Field



		Clearing Customer Account Number

		Customer Account Number

		New Field



		Clearing Customer Name

		New Field

		New Field



		Clearing Customer Direction

		New Field

		New Field



		Party Trade Reference Identifier

		Clearing Agent Trade Reference Identifier

		Trade Reference Identifier



		Counterparty Trade Reference Identifier

		CCP Trade Reference Identifier

		No change



		Cleraning House Trade Reference Identifier

		CCP Trade Reference Identifier

		New Field



		Clearing Agent Trade Reference Identifier1

		Clearing Agent Trade Reference Identifier

		New Field



		Clearing Agent Trade Reference Identifier2

		Clearing Agent TRI #2

		New Field



		Customer Trade Reference Identifier

		No change

		New Field



		Trade Reference Identifier Supplement

		No change

		No change



		Counterparty Supplement

		New Field

		New Field



		Trade Date

		No change

		No change



		Effective Date

		No change

		No change



		Scheduled Termination Date

		Scheduled Termination Date/Expiration Date

		Scheduled Termination Date/Expiration Date



		Swaption Expiration Date

		Scheduled Termination Date/Expiration Date

		Scheduled Termination Date/Expiration Date



		First Payment Period Accrual Start Date

		No change

		No change



		First Payment Date

		No change

		No change



		Submit Date

		No change

		No change



		Submit Time

		No change

		No change



		Calc Flag

		No change

		No change



		Affected Notional Amount

		No change

		No change



		Fixed Rate

		No change

		No change



		Payment Frequency

		Payment Multiplier & Payment Frequency

		Payment Multiplier & Payment Frequency



		Calculation Agent Business Center Code

		No change

		No change



		Calculation Agent Business Center Name

		No change

		No change



		Calculation Agent

		No change

		No change



		Attachment Point

		No change

		No change



		Exhaustion Point

		No change

		No change



		Applicable Business Center(s)

		New Field

		New Field



		Current Factor

		No change

		No change



		Independent Payer

		No change

		No change



		Independent Receiver

		No change

		No change



		Independent Percent

		No change

		No change



		Upfront Fee Type

		New Field

		New Field



		Upfront Fee Payer

		Initial Payment Payer

		Initial Payment Payer



		Upfront Fee Receiver

		Initial Payment Receiver

		Initial Payment Receiver



		Upfront Fee Payment Date

		Single Payment Date/Premium Payment Date

		Single Payment Date/Premium Payment Date



		Upfront Fee Amount

		Single Payment Amount/Premium Payment Amount / Initial Payment Amount/Premium Payment Amount

		Single Payment Amount/Premium Payment Amount / Initial Payment Amount/Premium Payment Amount



		Recovery Price

		No change

		No change



		Fixed Settlement

		No change

		No change



		Index Annex Date

		Master Confirm Annex Date

		Master Confirm Annex Date



		Master Document Transaction Type

		No change

		No change



		Master Confirm Agreement Date

		No change

		No change



		Restructuring Event

		No change

		No change



		Additional Terms

		No change

		No change



		Documentation Type

		No change

		No change



		Additional Matrix Provisions

		Additional Provisions For Monoline

		Additional Provisions For Monoline



		Master Agreement Type

		No change

		No change



		Master Agreement Date

		No change

		No change



		Modified Equity Delivery

		No change

		No change



		Settled Entity Matrix Source

		No change

		No change



		Contractual Definitions

		No change

		No change



		Master Agreement Version

		No change

		No change



		Party Super ID

		Clearing Agent Super ID

		Super ID



		Party Desk ID

		Clearing Agent Desk ID

		Desk ID



		Party Designated Party ID

		Clearing Agent Designated Party ID

		Designated Party ID



		Party E-Trading TRN

		Clearing Agent E-Trading TRN

		E-Trading TRN



		Party Broker Name

		Clearing Agent Broker Name

		Broker Name



		Party Comment

		Comment

		Comment



		Counter Party Super ID

		CCP Super ID

		No change



		Counter Party Desk ID

		CCP Desk ID

		No change



		Counter Party Designated Party ID

		CCP Designated Party ID

		No change



		Counter Party E-Trading TRN

		CCP E-Trading TRN

		No change



		Counter Party Broker Name

		CCP Broker Name

		No change



		Submitter Name

		Vendor ID

		Vendor ID



		USI/UTI ID

		No change

		No change



		USI/UTI Prefix

		No change

		No change



		CCP for Underlying Swap

		No change

		No change



		Event Processing ID

		No change

		No change



		Bloomberg ID

		No change

		No change



		Reference Price

		No change

		No change



		Interest Shortfall Cap applicable

		No change

		No change



		Interest Shortfall Cap Basis

		No change

		No change



		Interest Shortfall Compounding applicable

		No change

		No change



		Rate Source

		No change

		No change



		Original Principal Amount

		No change

		No change



		Step-up Provisions applicable

		No change

		No change



		Quoting Style

		No change

		No change



		Strike Price

		No change

		No change



		Swaption Settlement Style

		No change

		No change



		Option Type

		No change

		No change



		Option Style

		No change

		No change



		Underlying Master Document Transaction Type

		No change

		No change



		Underlying Fixed Rate Payer(Buyer)

		No change

		No change



		Underlying Float Rate Payer(Seller)

		No change

		No change



		Floating rate for initial calculation period

		No change

		No change



		Spread

		No change

		No change



		Initial fixing amount

		No change

		No change








[bookmark: _Toc236160199]Reorg Event Activity Report

A daily report showing positions affected by Reference Entity Reorganization events processed within TIW. It provides the original and resulting trade details, allowing participants to reconcile position changes and validate the outcome of reorganization event processing.

[bookmark: _Toc236160200]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account that is either a fixed or floating rate payer on any included position.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O-Code types

· Includes any position where a TIW account linked to the O‑Code is listed as a fixed rate payer, floating rate payer or clearing customer.

[bookmark: _Toc236160201]Selection Criteria:

· All positions affected by a Reference Entity Reorganization event that has completed processing.

· The report date must fall between, and include, the Event Processing Start Date and Event Processing End Date.

· Includes any position where a TIW account linked to the O‑Code is a party to the position.

· The data snapshot reflects the latest available information as of the report generation time.

[bookmark: _Toc236160202]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Daily cycle, initially scheduled for 19:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984032

· Report ID (Production): 02504032


[bookmark: _Toc236160203]Field List & Legacy Report Comparison:

		Reorg Event Activity Report



		Column Name

		Field Comparison



		Product Type

		New Field



		Sub Product

		New Field



		Participant Account Number

		Original Participant Account



		Participant Account Name

		New Field



		Original Participant TRN

		Original Participant TRI



		Clearing Customer ID

		New Field



		Counterparty Account Number

		Original Counterparty Account



		Counterparty Account Name

		New Field



		Original Counterparty TRN

		Original Counterparty TRI



		Original DTCC TRI

		No Change



		Original Notional Amount

		No Change



		Original Notional Currency

		No Change



		Original Reference Entity Name

		New Field



		Original Reference Entity ID

		New Field



		Original ISIN

		New Field



		New DTCC TRI

		No Change



		New Participant TRN

		New Participant TRI



		New Notional Amount

		No Change



		New Notional Currency

		No Change



		New Reference Entity Name

		New Reference Entity



		New Reference Entity ID

		New Field



		New ISIN

		New Field



		Applicable Percentage

		No Change



		Reorg Sequence

		No Change



		Event Type

		No Change



		Event Name

		No Change



		Processing Status

		Event Processing Status



		Event Adherence Type

		New Field



		Event Processing Start Date (EPSD)

		New Field



		Event Processing End Date (EPED)

		New Field










[bookmark: _Toc236160204]No Calc Report

A daily report showing active positions that are not enabled for automated calculation. It identifies whether calculation has been disabled automatically or manually and provides the applicable exception details, helping participants investigate and resolve positions that are not being calculated.

[bookmark: _Toc236160205]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account that is either a fixed or floating rate payer on any included position.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O-Code types

· [bookmark: _Toc236160206]Custodian Accounts: “Custodian” (C) O-Code types

Selection Criteria:

· All active positions where the calculation status is N‑Auto or N‑Manual.

· For N‑Auto positions, includes the latest applicable GNC (Gold No-Calc) exception recorded since the position was last updated.

· Each applicable exception is shown once per position, using the most recent occurrence.

· Includes any position where a TIW account linked to the O‑Code is listed as the buyer or seller.

· The data snapshot reflects the latest available information as of the report generation time.

[bookmark: _Toc236160207]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Daily cycle, initially scheduled for 18:30 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns

· Report ID (UAT): 02984028

· Report ID (Production): 02504028




[bookmark: _Toc236160208]Field List & Legacy Report Comparison:

		No Calc Report



		Column Name

		Field Comparison



		Product Type

		No Change



		Sub Product

		No Change



		DTCC Trade Reference Identifier

		DTCC TRI



		Participant Account Number

		Participant ID



		Participant Account Name

		New Field



		Participant Trade Reference Number

		Participant TRI



		Counterparty Account Number

		Counterparty ID



		Counterparty Account Name

		New Field



		Counterparty Trade Reference Number

		Counterparty TRI



		Floating Rate Currency

		Currency



		Calc Flag Status

		New Field



		No Calc Exception Code

		New Field



		No Calc Exception Reason

		No Calc Reason



		No Calc Exception Date

		No Calc Date



		No Calc Exception Time

		New Field



		Reference Entity Name

		Reference Entity



		Master Documentation Transaction Type 

		Master Documentation Type








[bookmark: _Toc236160209]Event Processing Report

A daily report showing positions associated with active credit, rename or re-org events in TIW. It provides each position’s event processing and adherence status, together with any applicable exception details, helping participants monitor and resolve positions requiring action.

[bookmark: _Toc236160210]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account associated with an included position.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O‑Code types.

· The relationship between the account and O‑Code must be active on the report date.

· Clearing customers receive a single record for each included position, showing the clearing customer as the participant and the clearing house as the counterparty.

[bookmark: _Toc236160211]Selection Criteria:

· All positions associated with a Reference Entity Event that is active on the report date.

· Includes positions regardless of whether adherence is confirmed, unconfirmed, or alleged.

· Includes any applicable event processing exceptions associated with the position.

· The data snapshot reflects the latest available information as of the report generation time.

[bookmark: _Toc236160212]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Daily cycle, initially scheduled for 19:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984024

· Report ID (Production): 02504024




[bookmark: _Toc236160213]Field List & Legacy Report Comparison:

		Event Processing Report



		Column Name

		Adherence Status by Trade

		Event Processing Exception Report



		

		Field Comparison

		Field Comparison



		Product Type

		No change

		No change



		Sub Product

		No change

		New Field



		DTCC Trade Reference Identifier

		DTCC TRI

		DTCC TRI



		Participant Account Number

		Participant ID

		Participant ID



		Participant Account Name

		New Field

		New Field



		Participant Trade Reference Number

		Participant TRI

		Participant TRI



		Counterparty Account Number

		Counterparty ID

		Counterparty ID



		Counterparty Account Name

		Counterparty Name

		New Field



		Counterparty Trade Reference Number

		Counterparty TRI

		Counterparty TRI



		 Clearing Customer Account Number

		Clearing Customer ID

		New Field



		Event Type

		No change

		No change



		Event Name

		No change

		No change



		Processing Status

		Event Processing Status

		Event Processing Status



		Exception Reason

		New Field

		No change



		Event Adherence Type

		New Field

		New Field



		Event Processing Start Date

		New Field

		New Field



		Event Processing End Date

		New Field

		New Field



		Warehouse Status

		TIW Status

		New Field



		Current Notional Amount

		No change

		New Field



		Floating Rate Currency

		Currency

		New Field



		Trade Date

		New Field

		New Field



		Calc Flag Status

		No change

		New Field



		Reference Entity

		No change

		New Field



		Scheduled Termination Date

		No change

		New Field



		Participant Adherence Date

		No change

		New Field



		Participant Adherence Time

		No change

		New Field



		Counterparty Adherence Date

		No change

		New Field



		Counterparty Adherence Time

		No change

		New Field



		Master Documentation Transaction Type

		No change

		No change



		Master Documentation Date

		No change

		No change



		Master Agreement Date

		No change

		No change



		Clearing Agent2 Trade Reference ID 

		Clearing Agent Trade Reference ID #2

		New Field













[bookmark: _Toc236160214]Restructuring Trade Split Report

A daily report showing how partially triggered positions are split following a restructuring event. It links each original position to the new spin-off position or positions created by TIW, allowing participants to reconcile post-trigger position changes.

[bookmark: _Toc236160215]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account associated with an included position.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O‑Code types.

· The relationship between the account and O‑Code must be active on the report date.

· Includes positions where a TIW account linked to the O‑Code is a party to the original or resulting position.

· Empty reports are not generated.

[bookmark: _Toc236160216]Selection Criteria:

· Partially triggered positions for an active restructuring event that have been auto-exited and re-booked through the spin-off process.

· Includes the original position and each new position created as a result of the split (including the untriggered portion).

· Shows the relationship between the original and new trade references, together with the applicable notionals, currencies, split type and maturity bucket.

· Includes any position where a TIW account linked to the O‑Code is a party to the original or resulting position.

· The data snapshot reflects the latest available information as of the report generation time.

[bookmark: _Toc236160217]Report Delivery:

· Report Frequency: Monday–Friday, from the Trigger Period End Date through the Movement Period End Date, or until the event is closed.

· Timing: Daily cycle, initially scheduled for 16:30 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984034

· Report ID (Production): 02504034



[bookmark: _Toc236160218]Field List & Legacy Report Comparison:

Note: Detailed field mapping information is not currently available and will be included in a subsequent update to this specification.








[bookmark: _Toc236160219]Restructuring Triggering Status Report

An intraday report showing positions eligible for triggering for active restructuring events, together with the current status and details of any triggering instructions submitted. It allows participants to identify positions available for triggering and monitor triggering activity throughout the event.

[bookmark: _Toc236160220]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account associated with an included position.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O‑Code types.

· The relationship between the account and O‑Code must be active on the report date.

· Includes positions where a TIW account linked to the O‑Code is listed as the buyer, seller or clearing customer.

· Empty reports are not generated.

[bookmark: _Toc236160221]Selection Criteria:

· Positions that are qualified, triggered or moved for an active restructuring event.

· The event must have a defined Trigger Period End Date.

· Includes positions whether or not a triggering instruction (Credit Event Notice) has been submitted.

· Includes the current triggering status and details of all CENs submitted for each position.

· The data snapshot reflects the latest available information as of the report generation time.

[bookmark: _Toc236160222]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Generated hourly from 02:00 through 11:00 ET, with additional runs at 13:00, 15:00 and 16:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984035

· Report ID (Production): 02504035























[bookmark: _Toc236160223]Field List & Legacy Report Comparison:

		Restructuring Triggering Status Report



		Column Name

		Field Comparison



		Event Name

		No change



		Event Type Code

		No change



		Participant ID

		No change



		Product Type

		No change



		Reference Entity Name

		No change



		Buyer ID

		No change



		Buyer Name

		No change



		Buyer TRI

		No change



		Seller ID

		No change



		Seller Name

		No change



		Seller TRI

		No change



		DTCC Reference Number

		No change



		TIW Status

		No change



		Calc-Flag Status

		No change



		Scheduled Termination Date

		No change



		Tier

		No change



		Currency

		No change



		Current Notional Amount

		No change



		Untriggered Amount

		No change



		Buyer Triggered Amount

		No change



		Buyer Trigger Maturity Bucket

		No change



		Seller Triggered Amount

		No change



		Seller Trigger Maturity Bucket

		No change



		Message Submitter ID

		No change



		Message Submitter Name

		No change



		Message Type

		No change



		Message Processing Date

		No change



		Message Processing Time

		No change



		Triggering Party

		No change



		Triggering Amount

		No change



		Message Status

		No change



		Current Maturity Bucket

		No change



		Clearing Agent Trade Reference ID #2

		No change



		Trigger Source

		New Field










[bookmark: _Toc236160224]Restructuring Triggering Summary Report

An intraday report providing a cumulative view of triggering activity for active restructuring events. It summarizes triggered positions by maturity bucket and provides transaction-level details, allowing participants to reconcile the positions contributing to each total.

The intent of this report is to show the snapshot of total exposure triggered for each bucket, as of each day throughout the triggering window.

[bookmark: _Toc236160225]Eligible Recipients:

Reports are generated at the O‑Code level. Each O‑Code receives a report if it is active and linked to a TIW account associated with an included position.



Eligible O‑Codes include:



· Normal Accounts: “Family” (F) or “Alternate” (A) O‑Code types.

· The relationship between the account and O‑Code must be active on the report date.

· Includes positions where a TIW account linked to the O‑Code is listed as the buyer, seller or clearing customer.

· Empty reports are not generated.

[bookmark: _Toc236160226]Selection Criteria:

· Includes triggers with a status of Applied or Partially Applied and a triggered amount greater than zero.

· Includes both active and matured positions.

· Triggering activity is shown cumulatively by trigger submission date and maturity bucket.

· Includes the latest position details for each triggered transaction, including any changes resulting from a subsequent movement.

· Includes any position where a TIW account linked to the O‑Code is listed as the buyer, seller or clearing customer.

· The data snapshot reflects the latest available information as of the report generation time.

[bookmark: _Toc236160227]Report Delivery:

· Report Frequency: Monday – Friday (business days).

· Timing: Generated hourly from 02:00 through 11:00 ET, with additional runs at 13:00, 15:00 and 16:00 ET.

· Delivery Methods: File delivered via SFTP to the O‑Code’s designated location (specified in onboarding forms).

· Download manually via the portal, available in the “Reports” screen.

· Report Format: CSV, variable-width columns.

· Report ID (UAT): 02984036

· Report ID (Production): 02504036













[bookmark: _Toc236160228]Field List & Legacy Report Comparison:

		Restructuring Triggering Summary Report



		Column Name

		Field Comparison



		Participant ID

		No change



		Product Type

		No change



		Tier

		No change



		Reference Entity

		No change



		Buyer ID

		No change



		Buyer Name

		No change



		Buyer TRI

		No change



		Seller ID

		No change



		Seller Name

		No change



		Seller TRI

		No change



		DTCC Reference Number

		No change



		TIW Status

		No change



		Calc Flag Status

		No change



		Scheduled Termination Date

		No change



		Currency

		No change



		Current Notional Amount

		No change



		Triggered Amount

		No change



		Maturity Bucket

		New Field



		Trigger Submission Date

		New Field
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SFTP CONNECTIVITY ONBOARDING PROCESS FORM

As part of DTCC’s modernization initiative, DTCC is moving away from the legacy Mainframe servers to Distributed servers for SFTP delivery.
For clients retrieving files from our SFTP servers, the Distributed servers provided several enhanced functionality

» Support of standard SFTP commands * Advance notifications prior to password expirations (sent at 90/60/30/7 days prior to expiration)

» Support of SSH keys (x509 certificates no longer required) » Self-service password management
» Extended password validity period (365 days instead of 90)

B = B = A = = = X = E

TIW Outreach & Complete Connectivity Submit Forms to TIW Support  conpectivity Case Creation SFTP Setup & Configuration Production Testing & Validation
Materials Sharing Request Form (TIWSupport@dtcc.com)
CONNECTIVITY o . . . ,
“Q}g\f FORM Step 1: The RDS SFTP Connectivity Client Pack can also be downloaded from the Connectivity section of the DTCC Learning Center
Step 2: Questionnaire Tab — Refer to the instructions tab and complete all relevant sections. Select Business Line “TIW” under Client Information section.
CLIENT Note: - All fields highlighted in “yellow” after selections must be completed.
INFORMATION - For more details, refer to the SFTP User Guide provided with the form or download RDS SFTP Connectivity Client Pack from the Connectivity section of the

DTCC learning Centre.

VALIDATION Step 3: DTCC validates the form. Requests clarification (if any). If form is in good order, DTCC proceeds with setup. Expected completion in 15 days
Client associates their SSH public key with the provisioned User ID using CRS. (Refer to CRS Help documentation.)

Step 4: Upon setup completion, DTCC initiates the testing process to validate network, authentication and access configurations.
A test file will be placed in the designated location to validate the connection:

EESTING * Pull Connection: Test file is placed in the client folder on the DTCC SFTP server.
» Push Connection: Test file is delivered to the designated client folder on the client-hosted SFTP server

lﬁ‘ GO-LIVE Step 5: Upon confirmation of successful tests, commences delivery of the requested reports.

DTCC Report ID / SYSID Report Name / Submission Format Asset Class / SFT Type Request Type
02504026 Full Position Recon Report Production Report
02504021 Select Position Report Production TIW Report
02984026 Full Position Recon Report Test TIW Report

02984021 Select Position Report Test TIW Report


https://dtcclearning.com/products-and-services/connectivity-document-repository.html
https://dtcclearning.com/
https://dtcclearning.com/products-and-services/connectivity-document-repository.html#overview
https://dtcclearning.com/
https://dtcclearning.com/helpfiles_secure/enterprise/crs/Content/Topics/crs_help/entering/crs_enter.htm?Highlight=Public%20key
mailto:TIWSupport@dtcc.com
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RESOURCES AND SUPPORT

A
") We’re here to help.
- > Support I TIWSupport@dtcc.com For questions, issues or assistance with

TIW reporting and connectivity

» Connectivity form — [RDS SETP Connectivity Client Pack] or reach out to[@ GTRConnectivity@dtcc.com ]

E P Report specifications — DTCC Learning Center > Trade Information Warehouse > Resources

DTCC Your go-to resource for documentation, guides and

Let’s stay connected.
.- earnve | platform updates. ® PS o y
CENTER o ] , , ..‘ We’re committed to your success and a
Visit DTCC Learning Center for the lates reporting and operational smooth reporting experience.
resources

DTCC


https://dtcclearning.com/documents/connectivity-repository/5516-connectivity-repository-gtr-sftp-connectivity-client-pack.html
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FREQUENTLY ASKED QUESTIONS (FAQS)

Do | need to take action?

Yes. Review the new report structure, confirm required
reports, and complete the connectivity form (if using
SFTP). Participation in testing is strongly
recommended.

If you are currently using reports from the portal for
any internal reconciliation tools, updates may be
required to align with the new report structure.

Can | test before go-live?

Yes. Selected reports (e.g., Final Settlement,
IPI1S, Settlement Projection) are already
available for testing prior to full production
rollout.

What happens to existing reports?

Existing reports will be consolidated,
maintained, or decommissioned as part of the
rationalization. Legacy reports will be retired
and replaced with a simplified reporting suite.

Who should | contact for support?

For assistance, contact:

* TIW Support: TIWSupport@dtcc.com

« Connectivity: GTRConnectivity@dtcc.com
* Documentation: DTCC Learning Center

DTCC


mailto:TIWSupport@dtcc.com
mailto:GTRConnectivity@dtcc.com

FREQUENTLY ASKED QUESTIONS (FAQS)

Can | retain multiple O-Codes? Why is consolidation recommended

_ _ _ _ over multiple O-Codes?
Yes, clients may retain multiple O-Codes if

required for their internal processes. However, Consolidation helps reduce operational

DTCC recommends consolidating O-Codes complexity, duplicate reports, and maintenance
where possible to align with the simplified effort, while improving consistency in report
reporting model. delivery.

What happens if | keep multiple Will DTCC support both approaches?
O-Codes?

Yes, clients may retain multiple O-Codes if
Maintaining multiple O-Codes may result in: required for their internal processes.
* More report subscriptions to manage
» Potential duplication of data across reports
* Increased operational overhead

DTCC



FREQUENTLY ASKED QUESTIONS (FAQS)

What changes have been made to
the report columns?

The new TIW reports include updated column
structures, with redundant fields removed, key
data elements enhanced, and some columns
consolidated or renamed to improve clarity and
usability.

How can | map old report
columns to the new reports?

Column mapping details are available in the
DTCC Learning Center. Clients are encouraged
to review these mappings to understand how
existing fields correspond to the new report
structure.

Can | use the new reports with my
existing reconciliation tools?

Clients may need to update or reconfigure their
reconciliation tools before using the new
reports. Due to changes in report structure and
column definitions, existing tools may not
immediately align with the new format.

Will all existing data fields still be
available?

Not all fields will be carried forward. The new
reports focus on essential and high-value data
elements, while removing redundant or low-
usage fields.

DTCC



FREQUENTLY ASKED QUESTIONS (FAQS)

What is the target timeline for this ]
initiative? Do | need to complete testing?

The target completion date for this initiative is Yes. Clients are expected to complete User

December 2026, with the following key Acceptance Testing (UAT) by October 2026 to
milestones: ensure readiness for the new reporting

_ _ structure prior to go-live.
Testing Completion: October 2026

Production Go-Live: December 2026 (tentative)

DTCC



» © 2026 DTCC. All rights reserved. DTCC, DTCC (Stylized), ADVANCING FINANCIAL MARKETS.
TOGETHER, and the Interlocker graphic are registered and unregistered trademarks of The
Depository Trust & Clearing Corporation.The services described herein are provided under the
“DTCC” brand name by certain affiliates of The Depository Trust & Clearing Corporation (“DTCC?").
DTCC itself does not provide such services. Each of these affiliates is a separate legal entity,
subject to the laws and regulations of the particular country or countries in which such entity
operates. Please see www.dtcc.com for more information on DTCC, its affiliates and the services
they offer.
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