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1. Notes on file format

Files are expected to be transmitted in single byte ASCII format.

Recommended format for files is pipe ‘|’ (ASCII character code 124) delimited, with no pipe characters in the text fields.

Fields should be ordered as in specified in section 2.

Optional/Blank fields should be included as empty fields in the file

2. Order and format of fields

Party A = Party producing the extract file (principle)

Party B = Party to retrieve the extract file (counterparty)

ISO Ccy format = All ISO currency codes can be found at http://www.oanda.com/site/help/iso_bc.shtml
All values expressed as integers, rounded to nearest whole number

All absolute/positive values expressed without prefix, negative values prefixed with minus (-) sign

PV values to be provided from the perspective of PartyA i.e. if PV favours PartyA the PV is positive

	No.
	Field
	R/O
	Format
	Comment

	1
	tradeIdentifierPartyA
	R
	Text (Max. 100 Chars)
	Unique, Only 1 reference, no spaces

	2
	tradeDate
	R
	YYYY-MM-DD 
	Numbers, punctuated with dash (-)

	3
	maturityDate
	R
	YYYY-MM-DD
	Numbers, punctuated with dash (-)

	4
	exchangedNotional1currency
	R
	Text (3 Characters)
	ISO Ccy Format, Upper case

	5
	exchangedNotional1amount
	R
	Number
	Absolute values. No separators. No decimal places, values rounded to nearest whole number. Currency as per field 4.

	6
	exchangedNotional2currency
	R(1)
	Text (3 Characters)
	ISO Ccy Format, Upper case , Leave blank if unused

	7
	exchangedNotional2amount
	R(1)
	Number
	Absolute values. No separators. No decimal places, values rounded to nearest whole number. Leave blank, if not used. Currency as per field 6.

	8
	ProductType
	R
	Text (Max. 100 Chars)
	No predefined product names.

	9
	valuationBaseCurrency
	R
	Text (3 Characters)
	ISO Ccy Format, Upper case. 

	10
	valuationBaseCurrencyAmount
	R
	Number
	No separators. No decimal places. Base Currency.

	11
	valuationDate
	O
	YYYY-MM-DD
	Numbers, punctuated with dash (-)

	12
	valuationNativeCurrency
	O
	Text (3 Characters)
	ISO Ccy Format, Upper case, Leave blank if unused

	13
	valuationNativeCurrencyAmount
	O
	Number
	No separators. No decimal places. Currency as per field 12.

	14
	effectiveDate
	O
	YYYY-MM-DD
	Numbers, punctuated with dash (-)

	15
	buySell
	O
	Text (1 Character)
	B or S

	16
	putCall
	O
	Text (1 Character)
	P or C

	17
	strikePrice
	O
	4 decimal places
	e.g. 1.1425 or 1,1425

	18
	underlying
	O
	Text
	

	19
	independentAmountPartyA
	O
	Number
	Absolute values. No separators. No decimal places, values rounded to nearest whole number. Base currency.

	20
	independentAmountPartyB
	O
	Number
	Absolute values. No separators. No decimal places, values rounded to nearest whole number. Base currency.

	21
	tradeIdentifierPartyB
	O
	Text (Max. 100 Chars)
	

	22
	partyAbranchName
	O
	Text (Max. 255 Chars)
	

	23
	partyBbranchName
	O
	Text (Max. 255 Chars)
	

	24
	comment
	O
	Text (Max. 255 Chars)
	


(1) Required field where product uses two currencies

3. Field descriptions

tradeIdentifierPartyA

A text field displaying the partyA’s unique identifier for each individual trade undergoing reconciliation. For example, this may be defined by the underlying source system that supplies the collateral system with position data, and consists of a text format. (In contrast with the PartyB TradeID field, this is not optional data since this will be required in order to further investigate any internal house discrepancies between system and legal confirmations etc.)

tradeDate (YYYY-MM-DD)

The date on which a contract is agreed

maturityDate (YYYY-MM-DD)

The last day of the term of the trade
exchangedNotional1currency

Field representing the currency of the exchangedNotional1amount field. This field, together with the exchangedAmount1amount, can be used to automate the reconciliation process.
exchangedNotional1amount

Field represents the original investment amount and it is a required field for automatic reconciliation. In the case of amortizing deals the Notional1 should be an actual value instead of the original notional when the trade was booked. In a deal with multiple legs this should be the pay leg from Party A’s perspective.

exchangedNotional2currency

Field represents the currency of the exchangedNotional2amount field. It is a required field when a exchangedNotional2amount value is provided. 
exchangedNotional2amount

The Field is required for some products (for example, a cross currency swap) to represent the original amount paid for the second currency. This field can be left unpopulated when the trade does not require it. In a deal with multiple legs this should be the receive leg from Party A’s perspective.
productType

The product is a text field that displays the transaction type as recorded by the principal party. This field cannot, in general, be used to automate the reconciliation process since in most cases both parties record the same product with different names (for example, IR Swap and IRSw). The product field is required for further investigation to help identify the trade in other internal systems or the counterparty’s portfolio.
valuationBaseCurrency

The base currency of the agreement as specified.

valuationBaseCurrencyAmount

The present value Base Ccy represents the valuation of the trade from the principal’s point of view expressed with respect to the base currency of the agreement. This field is not used for automated reconciliation since it is very unlikely that both parties will assign it the same value, but it is crucial to determine a valuation discrepancy once both parties’ trades have been matched.
valuationDate (YYYY-MM-DD)

Close of business date for reconciliation data provided. For global operations it is possible that valuations in an extract file may be a combination of Close of business LDN/NYK/TKY.
valuationNativeCurrency

The currency of the present value (PV) is a required field when a native currency PV is provided.
valuationNativeCurrencyAmount
The present value (PV) represents the value of the trade from PartyA's point of view. This field is usually expressed in the currency in which the trade was booked. This field is optional because the reconciliation statement already contains the PV in the base currency of the agreement.

effectiveDate (YYYY-MM-DD)

Transaction effective start date
buySell

B indicates “Buy,” means the “Buyer” in respect of any Option Transaction, as defined in the 2000 ISDA Definitions
S indicates “Sell,” means the “Seller” in respect of any Option Transaction, as defined in the 2000 ISDA Definitions.
putCall

C indicates “Call,” means a type of Option Transaction entitling the Buyer upon exercise as defined in the ISDA Definitions.
P indicates “Put,” means a type of Option Transaction entitling the Buyer upon exercise as defined in the ISDA Definitions.
strikePrice

in respect of Option Transactions means either the level of the relevant Index or the price or amount or the currency exchange rate (as defined in the ISDA Definitions) provided in the related Confirmation.
underlying

either the name or description of the underlying asset; or name or description of the basket of assets; or the name or description by which the Transaction is known.
independentAmountPartyA

Independent Amount due to PartyA per Transaction which is either specified in the relevant Confirmation and/or specified in the Credit Support Annex/margin provisions between the Parties.
independentAmountPartyB

Independent Amount due to PartyB per Transaction which is either specified in the relevant Confirmation and/or specified in the Credit Support Annex/margin provisions between the Parties.
tradeIdentifierPartyB

A text field displaying the PartyB’s unique trade identifier for each transaction to be reconciled. This is an optional field, meaning that although no matches will be made on this data, it should prove useful in the event that additional trade information is required. It may be used to update internal reference systems, since party trade ID’s enable both parties to identify and retain results of trade pairs, thereby facilitating future reconciliation processes.
partyAbranchName

A text field detailing the exact office location of PartyA from where a trade was legally executed. Although this is an optional field, this is recommended for use particularly in situations where an ISDA multibranch clause is in effect for a given portfolio since this may help to isolate disputes/errors relating to branch inclusion.
partyBbranchName

A text field detailing the exact office location of PartyB from where a trade was legally executed. Although this is an optional field, this is recommended for use particularly in situations where an ISDA multibranch clause is in effect for a given portfolio since this may help to isolate disputes/errors relating to branch inclusion.
comment

For additional information. E.g. trade linking information, match/no match details.
Sample file

See Excel attachment


