TBMA Standardized CDO Data File Format


	Tag
	Field Name
	Data Type
	Definition
	Permissible Values

	Header


	TRUSTEE_CODE 
	String
	Alpha code maintained by TBMA that identifies the trustee supplying the information.

Note: This field will be included at the beginning of each file produced in the PSV file.
	BONY = Bank of New York
CITI = Citibank
DB = Deutsche Bank

IBT = Investor Bank and Trust Co

JPM = JP Morgan Chase

LS = LaSalle / ABN AMRO

USB = US Bank

WAC = Wachovia

WIL = Wilmington Trust

WF = Wells Fargo



	Header
	TRUSTEE_DEAL_ID
	String
	Trustee’s internal identification for the deal.

Note: This field will be included at the beginning of each file produced in the PSV file.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	DEAL_NAME
	String
	Official name of the deal.

Note: This field will be included at the beginning of each file produced in the PSV file.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	PERIOD_BEGIN_DATE
	Date
	Beginning of the (monthly) period for which data is being provided.

Note: This field will be included at the beginning of each file produced in the PSV file.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	PERIOD_END_DATE
	Date
	End of the (monthly) period for which data is being provided (i.e. trustee report date)

Note: This field will be included at the beginning of each file produced in the PSV file.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	RUN_DATE
	Date
	Date on which the files were created from the trustee's system.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	TRUSTEE_REP
	String
	Name of the employee at the trustee responsible for this deal.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	TRUSTEE_REP_
PHONE_NUMBER
	String
	Phone number of the employee at the trustee responsible for this deal.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	PORTFOLIO_MANAGER
_CURRENT_NAME
	String
	Name of the current portfolio manager of the deal.  If not on list, enter name and use “Other” for code.
	See appendix “portfolio manager”

	Header
	PORTFOLIO_MANAGER
_CURRENT_CODE
	Long
	Numeric code maintained by TBMA that identifies the current portfolio manager of the deal
	See appendix “portfolio manager”

	Header
	PORTFOLIO _MANAGER
_ORIG_NAME
	String
	Name of the original portfolio manager of the deal.  If not on list, enter name and use “Other” for code.
	See appendix “portfolio manager”

	Header
	PORTFOLIO_MANAGER
_ORIG_CODE
	Long
	Numeric code maintained by TBMA that identifies the original portfolio manager of the deal
	See appendix “portfolio manager”

	Header
	CLOSING_DATE
	Date
	Original closing date of the CDO (i.e. static data), i.e. this date will always be in the past.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	FIRST_PAY_DATE
	Date
	First distribution date of the CDO (i.e. static data), i.e. this date will usually be in the past.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	TRUSTEE_DEAL_TYPE
	String
	Trustee’s classification of CDO
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	DEAL_TYPE
	String
	Type of CDO
	See appendix “deal type”

	Header
	DEAL_TYPE_CODE
	String
	Alpha code maintained by TBMA that identifies the type of CDO.
	See appendix “deal type”

	Header
	NEXT_PERIOD_END_DATE
	Date
	Anticipated value of "As of Date" for the (monthly) data file to succeed this one.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	DEAL_BLOOMBERG_TICKER
	String
	Bloomberg Ticker for the CDO.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	LEAD_UNDERWRITER
_ORIG
	String
	Original Lead Underwriter of the CDO – (Lead at time of closing).  If not on list, enter name and use “Other” for code.
	See sep list “LEAD_underwriter”

	Header
	LEAD_UNDERWRITER
_ORIG_CODE
	Long
	Numeric code for original lead underwriter of the CDO (Lead at time of closing).
	See sep list “LEAD_underwriter”

	Header
	LEAD_UNDERWRITER
_CURR
	String
	Current Lead Underwriter of the CDO.  If not on list, enter name and use “Other” for code.
	See sep list “LEAD_underwriter”

	Header
	LEAD_UNDERWRITER
_CURR_CODE
	Long
	Numeric code for current lead underwriter of the CDO.
	See sep list “LEAD_underwriter”

	Header
	REINVESTMENT_PERIOD
_END_DATE
	Date
	Last Payment Date on which the CDO may reinvest.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	FIRST_CALL_DATE
	Date
	First Date on which the CDO may be optionally redeemed.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	EVENT_OF_DEFAULT_DATE
	Date
	Date on which the deal first had an event of default occur.
	ANY VALUE OF THE CORRECT DATA TYPE

	Header
	EFFECTIVE_DATE
	Date
	Date on which the deal ramps up.  If this date is in the future it represents a target date.
	ANY VALUE OF THE CORRECT DATA TYPE

	Accounts
	ACCOUNT_NUMBER
	String
	Trustee’s account number.
	ANY VALUE OF THE CORRECT DATA TYPE

	Accounts
	ACCOUNT_NAME
	String
	Trustee's name for the account.
	ANY VALUE OF THE CORRECT DATA TYPE

	Accounts
	ACCOUNT_PURPOSE
	String
	Type of / purpose for the account.
	Collection

Reserve

Fee

Revolver

Payment

Other

	Accounts
	CURRENCY_CODE
	String
	ISO 4217 Code identifying the currency for the account
	See appendix “ISO_CURRENCY”

	Accounts
	PRINCIPAL_PROCEEDS
	Double
	Amount in the account considered principal proceeds at period end date, before distributions. (PRINCIPAL_PROCEEDS + INTEREST_PROCEEDS = total cash in the account)
	ANY VALUE OF THE CORRECT DATA TYPE

	Accounts
	INTEREST_PROCEEDS
	Double
	Amount in the account considered interest proceeds at period end date, before distributions.  (PRINCIPAL_PROCEEDS + INTEREST_PROCEEDS = total cash in the account)
	ANY VALUE OF THE CORRECT DATA TYPE

	Accounts
	TOTAL_PROCEEDS
	Double
	Total cash balance of the account at period end date, before distributions.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	NAME
	String
	Name of the tranche (from Offering Memorandum)
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	CUSIP
	String
	The CUSIP of the tranche.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	ISIN
	String
	The ISIN of the tranche.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	TRUSTEE_TRANCHE_ID
	String
	Internal Trustee ID that uniquely identifies the tranche.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	TRANCHE_TYPE
	String
	Type of tranche
	Debt – Revolving

Debt – Non-Revolving

Residual/Equity

Combination

Other

	Tranches
	TRANCHE_TYPE_CODE
	String
	Code for TRANCHE_TYPE
	DR = Debt – Revolving

DNR = Debt – Non-Revolving

EQ = Residual/Equity

CMB = Combination

Oth - Other

	Tranches
	COUPON_TYPE
	String
	Type of coupon for the tranche.
	See appendix “Coupon_Type”

	Tranches
	COUPON_TYPE_CODE
	String
	Code for type of coupon for the tranche
	See appendix “Coupon_Type”

	Tranches
	LAST_PAYMENT_
COUPON_RATE
	Double
	The annual interest rate in % at which interest accrues on the tranche for payment on the LAST_PAYMENT_DATE.  For a tranche that does not accrue a coupon, a value of 0 (zero) should be entered.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	NEXT_PAYMENT_
COUPON_RATE
	Double
	The annual interest rate in % at which interest accrues on the tranche for payment on the NEXT_PAYMENT_DATE.  For a tranche that does not accrue a coupon, a value of 0 (zero) should be entered.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	BASE_RATE
	Double
	For floating rate tranches, the value of the index used to construct the current coupon rate.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	STATED_SPREAD
	Double
	For floating rate tranches, the spread to the index (used to set coupon rate) in %.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	INDEX_TYPE
	String
	For floating rate tranches, the index used to set the current coupon rate.
	See appendix “INDEX TYPE”

	Tranches
	INDEX_TYPE_CODE
	String
	The code for the index used to set the current coupon rate for floating rate tranches
	See appendix “INDEX TYPE”

	Tranches
	LAST_REMARKETING_DATE
	Date
	For a remarketing tranche, the last date on which the tranche was remarketed
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	REMARKETING_MAX_RATE
	Double
	For a remarketing tranche, the rate or spread the tranche would pay if it failed to be remarketed.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	MATURITY_DATE
	Date
	Legal Final Maturity of the tranche
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	DAYCOUNT_CODE
	String
	Daycount method used for calculation of interest coupons payable by the security.
	30/360

30/365

Act/360

Act/365

Act/Act

Other

NA



	Tranches
	PAYMENT_FREQUENCY
	String
	The payment frequency of the tranche.
	See appendix “PAY_FREQUENCY”

	Tranches
	PAYMENT_FREQUENCY
_CODE
	String
	Code for the payment frequency of the tranche.
	See appendix “PAY_FREQUENCY”

	Tranches
	ORIGINAL_BALANCE
	Double
	Original Balance of the tranche (i.e on closing).  For tranches that can be partially unfunded, enter the original commitment of the tranche rather than the initial funded amount.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	CURRENT_BALANCE
	Double
	The outstanding balance of the tranche after any payment being made for the current period. Note: in a non-payment month,

PRIOR_BALANCE = CURRENT_BALANCE
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	PRIOR_BALANCE
	Double
	The outstanding balance of the tranche before any payment being made for the current period.  Note: in a non-payment month,

PRIOR_BALANCE = CURRENT_BALANCE
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	CURRENT_COMMITMENT
_BALANCE
	Double
	Current commitment amount of the tranche. For a term tranche, this is the same as the CURRENT_BALANCE.  For a partially unfunded tranche, this is the maximum balance that the tranche could draw up to at the present time.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	CURRENT_RATED_BALANCE
	Double
	The outstanding balance of the tranche upon which the rating agencies base their rating, after any payment being made for the current period.  Note: in a non-payment month,

PRIOR_RATED_BALANCE = CURRENT_RATED_BALANCE
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	PRIOR_RATED_BALANCE
	Double
	The outstanding balance of the tranche upon which the rating agencies base their rating, before any payment being made for the current period.  Note: in a non-payment month,

PRIOR_RATED_BALANCE = CURRENT_RATED_BALANCE
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	LAST_PAYMENT_DATE
	Date
	The most recent payment date to occur for this tranche.  If the PERIOD_END_DATE (header file) for this file is a  cutoff date for a payment date of the CDO, the LAST_PAYMENT_DATE should be the payment date immediately following the PERIOD_END_DATE.  For example, a quarterly CDO paying on May 25, 2005 would have the following LAST_PAYMENT_DATE values:

For PERIOD_END_DATE of…

…LAST_PAYMENT
_DATE would be

2005-06-30

2005-05-25

2005-07-30

2005-05-25

2005-08-22

2005-08-25

2005-09-30

2005-08-25

Etc…


	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	NEXT_PAYMENT_DATE
	Date
	Next scheduled payment date of the tranche immediately following the LAST_PAYMENT_DATE for the tranche.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	LAST_INTEREST_PAYMENT
	Double
	The amount of interest paid to the tranche on the LAST_PAYMENT_DATE
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	LAST_PRINCIPAL_PAYMENT
	Double
	The amount of principal paid to the tranche on the LAST_PAYMENT_DATE
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	INTEREST_SHORTFALL
	Double
	Interest not paid to tranche on LAST_PAYMENT_DATE that would have been paid in the absence of write-downs
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	RATING_MOODYS_LT
	String
	Current Moody’s long term rating of the tranche.
	Aaa

Baa1

Caa1

Aa1

Baa2

Caa2

Aa2

Baa3

Caa3

Aa3

Ba1

Ca

A1

Ba2

C

A2

Ba3

NR

A3

B1

WR

B2

B3



	Tranches
	RATING_MOODYS_ST
	String
	Current Moody’s short term rating of the tranche.
	P-1

P-2

P-3

NP

NR

WR

	Tranches
	RATING_SP_LT
	String
	Current S&P long term rating of the tranche.
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

D

A

BB-

SD

A-

B+

NR

B

B-



	Tranches
	RATING_SP_ST
	String
	Current S&P short term rating of the tranche.
	A-1+

A-1

A-2

A-3

B

C

D

NR



	Tranches
	RATING_FITCH_LT
	String
	Current Fitch long term rating of the tranche.
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

C

A

BB-

D

A-

B+

NR

B

B-



	Tranches
	RATING_FITCH_ST
	String
	Current Fitch short term rating of the tranche
	F1+

B

F1

C

F2

D

F3

NR



	Tranches
	FITCH_RECOVERY_RATING
	String
	Fitch’s published recovery rating for this asset (only for assets with single B or lower rating)
	R1

R2

R3

R4

R5

R6

NR

	Tranches
	RATING_DBRS_LT
	String
	Current DBRS (Dominion Bond Rating Service) long term rating of the tranche
	AAA

BBB-high

CCC-high

D

AA-high

BBB

CCC

NR

AA

BBB-low

CCC-low

AA-low

BB-high

CC-high

A-high

BB

CC

A

BB-low

CC-low

A-low

B-high

C-high

B

C

B-low

C-low



	Tranches
	RATING_DBRS_ST
	String
	Current DBRS (Dominion Bond Rating Service)  short term rating of the tranche
	R-1-high

R-2-high

R-3-high

D

R-1-middle

R-2-middle

R-3-middle

NR

R-1-low

R-2-low

R-3-low



	Tranches
	MOODYS_CREDIT_WATCH
	String
	Specifies whether the Moody's rating of the tranche is on credit watch.
	Positive

P
Negative

N
Uncertain

U
Not On Watch

NW


	Tranches
	MOODYS_CREDIT_WATCH

_CODE
	String
	Code for MOODYS_CREDIT_WATCH
	Positive

P
Negative

N
Uncertain

U
Not On Watch

NW


	Tranches
	MOODYS_CREDIT_WATCH

_DATE
	Date
	Specifies the date on which the security's MOODYS_CREDIT_WATCH status changed to the value indicated by the MOODYS_CREDIT_WATCH field.  May be set to null for a security that has never gone on watch while held by the CDO.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	SP_CREDIT_WATCH
	String
	Specifies whether the S&P rating of the tranche is on credit watch.
	CreditWatch Positive

CWP

CreditWatch Negative

CWN

CreditWatch Developing

CWD

Not On Watch

NOW



	Tranches
	SP_CREDIT_WATCH_CODE
	String
	Code for SP_CREDIT_WATCH
	CreditWatch Positive

CWP

CreditWatch Negative

CWN

CreditWatch Developing

CWD

Not On Watch

NOW



	Tranches
	SP_CREDIT_WATCH_DATE
	Date
	Specifies the date on which the S&P rating went on CWP or CWN as indicated in the SP_CREDIT_WATCH field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	FITCH_CREDIT_WATCH
	String
	Specifies whether the Fitch rating of the tranche is on credit watch.
	Rating Watch Positive

RWP

Rating Watch Negative

RWN

Rating Watch Evolving

RWE

Not On Watch

NOW



	Tranches
	FITCH_CREDIT_WATCH

_CODE
	String
	Code for FITCH_CREDIT_WATCH
	Rating Watch Positive

RWP

Rating Watch Negative

RWN

Rating Watch Evolving

RWE

Not On Watch

NOW



	Tranches
	FITCH_CREDIT_WATCH

_DATE
	Date
	Specifies the date on which the Fitch rating went on RWP or RWN as indicated in the FITCH_CREDIT_WATCH field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	DBRS_CREDIT_TREND
	String
	Each DBRS (Dominion Bond Rating Service)  rating category is appended with one of three rating trends – positive, negative, or stable.
	Positive

PCT

Negative

NCT

Stable

SCT

No trend

NO



	Tranches
	DBRS_CREDIT_TREND

_CODE
	String
	Each DBRS (Dominion Bond Rating Service)  rating category is appended with one of three rating trends – positive, negative, or stable
	Positive

PCT

Negative

NCT

Stable

SCT

No trend

NO



	Tranches
	DBRS_CREDIT_TREND

_DATE
	Date
	Specifies the date on which the DBRS (Dominion Bond Rating Service)  rating went on Credit Trend Positive or Negative as indicated in the DBRS_CREDIT_TREND field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	ORIGINAL_RATING_MOODYS

_LT
	String
	Original Moody's long term rating of the tranche (i.e. on closing of the CDO).
	Aaa

Baa1

Caa1

Aa1

Baa2

Caa2

Aa2

Baa3

Caa3

Aa3

Ba1

Ca

A1

Ba2

C

A2

Ba3

NR

A3

B1

WR

B2

B3



	Tranches
	ORIGINAL_RATING_MOODYS

_ST
	String
	Original Moody's short term rating of the tranche (i.e. on closing of the CDO).
	P-1

P-2

P-3

NP

NR

WR

	Tranches
	ORIGINAL_RATING_SP

_LT
	String
	Original Standard & Poor’s long term rating of the tranche (i.e. on closing of the CDO).
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

D

A

BB-

SD

A-

B+

NR

B

B-



	Tranches
	ORIGINAL_RATING_SP

_ST
	String
	Original Standard & Poor’s short term rating of the tranche (i.e. on closing of the CDO).
	A-1+

A-1

A-2

A-3

B

C

D

NR



	Tranches
	ORIGINAL_RATING_FITCH

_LT
	String
	Original Fitch long term rating of the tranche (i.e. on closing of the CDO).
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

C

A

BB-

D

A-

B+

NR

B

B-



	Tranches
	ORIGINAL_RATING_FITCH

_ST
	String
	Original Fitch short term rating of the tranche (i.e. on closing of the CDO).
	F1+

B

F1

C

F2

D

F3

NR



	Tranches
	ORIGINAL_RATING_DBRS

_LT
	String
	Original DBRS (Dominion Bond Rating Service)  long term rating of the tranche
	AAA

BBB-high

CCC-high

D

AA-high

BBB

CCC

NR

AA

BBB-low

CCC-low

AA-low

BB-high

CC-high

A-high

BB

CC

A

BB-low

CC-low

A-low

B-high

C-high

B

C

B-low

C-low



	Tranches
	ORIGINAL_RATING_DBRS

_ST
	String
	Original DBRS (Dominion Bond Rating Service)  short term rating of the tranche
	R-1-high

R-2-high

R-3-high

D

R-1-middle

R-2-middle

R-3-middle

NR

R-1-low

R-2-low

R-3-low



	Tranches
	PIK_FLAG
	Boolean
	Flag specifying whether the security could PIK (capitalize interest) according to its underlying documents.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	PIK_AMOUNT_OUTSTANDING
	Double
	Amount of outstanding PIK’d interest.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	DEFAULTED_INTEREST

_OUTSTANDING
	Double
	Current cumulative amount of unpaid defaulted interest on the tranche.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	CURRENCY_CODE
	String
	ISO 4217 Code identifying the currency for the security
	See appendix “ISO_CURRENCY”

	Tranches
	INSURANCE_PROVIDER
	String
	Entity providing the wrap or insurance on the tranche, if applicable.
	AMBAC

FGIC

FSA

GFIC

MBIA

PSF

XL

OTHER



	Tranches
	ACCELERATION_PRINCIPAL

_PRIORITY_ID
	Long
	Sequential numbers (1,2,3,4) that indicate the priority by which principal is distributed in a coverage test failure/acceleration situation.  For example, if 4 tranches have priorities of {1,2,3,3},  the first two tranches are sequential pay and then the third and fourth are pro-rata pay thereafter.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tranches
	COMMITMENT_FEE
	Double
	The current annual rate in % at which commitment fee accrues on the tranche.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	BLOOMBERG_TICKER
	String
	Bloomberg Ticker for the security (tranche level if possible)
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	BLOOMBERG_ID
	String
	Id displayed in "BB Number" Field as displayed on the DES Bloomberg screen.  Example: EC9434555
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CONTRACT_ID
	String
	Unique Identifier for the specific contract if this security is a loan (generally trustee-assigned).
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CUSIP
	String
	CUSIP of the security, if any.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	ISIN
	String
	ISIN of the security, if any.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	ISSUER_ID
	String
	Unique identifier for the issuer in the trustee's system.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	LIN
	String
	LIN (Loan Identification Number) for a loan, generally maintained by LPC.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	LOANX_ID
	String
	LoanX ID assigned to the loan by Markit Loans
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MISCID_NAME
	String
	Name of this ID field.

MISCID_NAME and MISCID_VALUE are key value pairs appearing in the XML file within a tag called “MISCID”  to specify any number of additional ID fields (not used in PSV file)
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MISCID_VALUE
	String
	Value of this ID field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MISC_ID1
	String
	Field that might be used for an identifier that does not fit into one of the other security identifier fields.  Otherwise left blank.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MISC_ID2
	String
	A second field that might be used for an identifier that does not fit into one of the other security identifier fields. Otherwise left blank.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MISC_ID3
	String
	A third field that might be used for an identifier that does not fit into one of the other security identifier fields.  Otherwise left blank.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	RED_CODE
	String
	Nine-digit RED Code that uniquely identifies the reference

entity/reference obligation pairs for default swap collateral.  User license required.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	TRUSTEE_SECURITY_ID
	String
	Trustee’s internal identifier for the security.  Combining this with CONTRACT_ID should uniquely identify a security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	PARTICIPATION_BANK
	String
	For participations, the name of the bank that has issued the participation.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	FACILITY_COLLATERAL
	String
	Denotes any specific collateral known to be backing the security (any text values permitted)
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	GUARANTOR_NAME
	String
	For guaranteed securities, name of the entity providing the guarantee.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	ISSUER_NAME
	String
	Name of the issuer of the security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SECURITY_NAME
	String
	Name of the security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SYNTHETIC_COUNTERPARTY
	String
	For synthetic securities, the name of the synthetic counterparty.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SYNTHETIC_COUNTERPARTY_FITCHRATING_LT
	String
	For synthetic securities, the synthetic counterparty's long term Fitch Rating.
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

C

A

BB-

D

A-

B+

NR

B

B-



	Collateral
	SYNTHETIC_COUNTERPARTY_FITCHRATING_ST
	String
	For synthetic securities, the synthetic counterparty's short term Fitch Rating.
	F1+

B

F1

C

F2

D

F3

NR



	Collateral
	SYNTHETIC_COUNTERPARTY_MOODYSRATING_LT
	String
	For synthetic securities, the synthetic counterparty's long term Moody's Rating.
	Aaa

Baa1

Caa1

Aa1

Baa2

Caa2

Aa2

Baa3

Caa3

Aa3

Ba1

Ca

A1

Ba2

C

A2

Ba3

NR

A3

B1

WR

B2

B3



	Collateral
	SYNTHETIC_COUNTERPARTY_MOODYSRATING_ST
	String
	For synthetic securities, the synthetic counterparty's short term Moody's Rating.
	P-1

P-2

P-3

NP

NR

WR

	Collateral
	SYNTHETIC_COUNTERPARTY_SPRATING_LT
	String
	For synthetic securities, the synthetic counterparty's long term S&P Rating.
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

D

A

BB-

SD

A-

B+

NR

B

B-



	Collateral
	SYNTHETIC_COUNTERPARTY_SPRATING_ST
	String
	For synthetic securities, the synthetic counterparty's short term S&P Rating.
	A-1+

A-1

A-2

A-3

B

C

D

NR

	Collateral
	SYNTHETIC_COUNTERPARTY_DBRSRATING_LT
	String
	For synthetic securities, the synthetic counterparty's short term DBRS Rating.
	AAA

BBB-high

CCC-high

D

AA-high

BBB

CCC

NR

AA

BBB-low

CCC-low

AA-low

BB-high

CC-high

A-high

BB

CC

A

BB-low

CC-low

A-low

B-high

C-high

B

C

B-low

C-low



	Collateral
	SYNTHETIC_COUNTERPARTY_DBRSRATING_ST
	String
	For synthetic securities, the synthetic counterparty's short term DBRS Rating.
	R-1-high

R-2-high

R-3-high

D

R-1-middle

R-2-middle

R-3-middle

NR

R-1-low

R-2-low

R-3-low



	Collateral
	TRUSTEE_SECURITY_TYPE
	String
	Trustee’s internal classification of the  type of security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SECURITY_TYPE
	String
	Type of security
	See appendix “SECURITY_TYPE”

	Collateral
	SECURITY_TYPE_CODE
	String
	Code for the type of security
	See appendix “SECURITY_TYPE”

	Collateral
	CURRENT_COMMITMENT

_BALANCE
	Double
	Balance of the security in the CDO.  For a revolving loan, this is the total size of the commitment (i.e. max that the borrower could borrow).
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CURRENCY_CODE
	String
	ISO 4217 Code identifying the currency for the security
	See appendix “ISO_CURRENCY”

	Collateral
	CURRENT_BALANCE
	Double
	Current outstanding balance of the security owned by the CDO.  If security is an equity security report zero balance.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	NUMBER_OF_SHARES
	Double
	Number of shares owned if security is an equity security, otherwise report zero.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	DEFERRED_INTEREST
	Double
	Amount of deferred interest on the security (if it is a security that defers interest.)
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	AMOUNT_ISSUED
	Double
	Amount of the entire offering of this security when it was originally issued.  For a loan facility, this is the amount of the particular tranche only (e.g. Term Loan A).  For a structured finance security, this is the amount of the tranche originally issued.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	WRITEDOWN_AMOUNT
	Double
	Amount of the security that has been written down.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	ACCRUALBEGIN_DATE
	Date
	Date on which the current accrual period of the security began.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	ACCRUALEND_DATE
	Date
	Date on which the current accrual period of the security will end.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	NEXT_CALL_DATE
	Date
	Next Date on which the security is callable by the issuer.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	NEXT_CALL_PRICE
	Double
	Price at which the security is callable on the NEXT_CALL_DATE.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	NEXT_PUT_DATE
	Date
	Next Date on which the security is putable by holder.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	NEXT_PUT_PRICE
	Double
	Price at which the security is putable on the NEXT_PUT_DATE.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CONTRACT_MATURITY

_DATE
	Date
	Maturity date of contract for syndicated loan
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	ISSUE_DATE
	Date
	Date that the security was originally issued.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	LAST_INTEREST_RESET

_DATE
	Date
	For floating rate securities, the date on which the current interest rate was reset.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MATURITY_DATE
	Date
	Legal final maturity of the security. For a loan, this is the facility maturity date.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	PAYMENT_FREQUENCY
	String
	The frequency of payments from the security.
	See appendix “PAY_FREQUENCY”

	Collateral
	PAYMENT_FREQUENCY

_CODE
	String
	Code for the payment frequency of the security.
	See appendix “PAY_FREQUENCY”

	Collateral
	PENDING_TRANSACTION

_FLAG
	Boolean
	Flag to indicate if the security is not yet settled in the CDO.
	TRUE = Security is not settled in CDO

FALSE = Security is settled in CDO

	Collateral
	COMMITMENT_FEE
	Double
	Rate paid by the issuer for the commitment, if applicable.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	COUPON_TYPE
	String
	Type of coupon for the security.
	See appendix “COUPON_TYPE”

	Collateral
	COUPON_TYPE_CODE
	String
	Code for type of coupon for the security
	See appendix “COUPON_TYPE”

	Collateral
	DAYCOUNT_CODE
	String
	Daycount method used for calculation of interest coupons payable by the security.
	30/360

30/365

Act/360

Act/365

Act/Act

Other

NA



	Collateral
	BASE_RATE
	Double
	For floating rate securities, the Value of index that was used to determine the CURRENT_COUPON_RATE.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CAP
	Double
	For floating rate securities, the maximum coupon rate allowed, if applicable.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	FLOOR
	Double
	For floating rate securities, the minimum coupon rate allowed, if applicable.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	INDEX_TYPE
	String
	For floating rate securities, the name of the index used for calculation of the coupon.
	See appendix “INDEX_TYPE”

	Collateral
	INDEX_TYPE_CODE
	String
	Code for the name of the index used for calculation of the coupon for floating rate securities
	See appendix “INDEX_TYPE”

	Collateral
	PIK_COUPON
	Double
	For securities that are scheduled to PIK as per the terms of their underlying documents, the current annual rate at which such security is scheduled to PIK.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	PIK_FLAG
	Boolean
	Flag specifying whether the security could PIK (capitalize interest) according to its underlying documents.
	TRUE / FALSE

	Collateral
	PIK_AMOUNT_OUTSTANDING
	Double
	Amount of outstanding PIK’d interest.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	PRIME_SPREAD
	Double
	For floating rate securities, the spread to PRIME if the security could accrue its coupon based on PRIME (regardless of current funded option)
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	LIBOR_SPREAD
	Double
	For floating rate securities, the spread to LIBOR if the security could accrue its coupon based on LIBOR (regardless of current funded option)
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	STATED_SPREAD
	Double
	For floating rate securities, the spread to LIBOR or PRIME, whichever option the security is currently using
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CURRENT_COUPON_RATE
	Double
	The current annual interest rate, expressed as a %, at which interest accrues for this security.  If the security just  made a payment, this should be the new (current) rate on the security. For a security that does not accrue a coupon, a value of 0 (zero) should be entered.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	DEFAULT_DATE
	Date
	For a defaulted security: the date on which the security entered default.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	DEFAULT_PRICE
	Double
	For a defaulted security: the assumed market price as a % of par (generally supplied by the manager).
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	DEFAULT_STATUS
	Boolean
	Whether the security is considered defaulted in the CDO
	True/False

	Collateral
	DEFAULT_REASON
	String
	Reason Security is considered defaulted
	See appendix “DEFAULT_REASON”

	Collateral
	DEFAULT_REASON_CODE
	String
	TBMA code for the DEFAULT_REASON.
	See appendix “DEFAULT_REASON”

	Collateral
	ACCRUED_INTEREST

_PURCHASED
	Double
	Amount of principal proceeds that were used to purchase accrued interest that has not yet been recaptured into principal proceeds.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	AGGREGATE_AMORTIZED

_COST
	Double
	For interest-only securities: the aggregate amortized cost.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	PRICE
	Double
	Price of the security
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	PRICE_DATE
	Date
	‘As of’ date for the PRICE
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	PRICE_SOURCE
	String
	Data Source for the PRICE.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	ORIGINAL_PURCHASE

_PRICE
	Double
	Original purchase price at which the CDO bought the security. Use the method (lifo, fifo, etc.) used in that deal.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	COUNTRY_CODE
	String
	Code for the primary country in which the issuer operates.
	See appendix – “ISO_COUNTRY_CODE”

	Collateral
	COUNTRY_NAME
	String
	Name of the primary country in which the issuer operates.
	See appendix – “ISO_COUNTRY_CODE”

	Collateral
	FITCH_VECTOR_COUNTRY

_CODE
	String
	Fitch code for the primary country/region in which the issuer operates.
	See appendix “FITCH_VECTOR_COUNTRY”

	Collateral
	FITCH_VECTOR_COUNTRY
	String
	Fitch name for the primary country/region in which the issuer operates.
	See appendix “FITCH_VECTOR_COUNTRY”

	Collateral
	MOODYS_COUNTRY_CODE
	Long
	Moody's code for the primary country in which the issuer operates.
	See appendix “MOODYS_COUNTRY_CODE”

	Collateral
	MOODYS_COUNTRY_NAME
	String
	Moody's name for the primary country in which the issuer operates.
	See appendix “MOODYS_COUNTRY_CODE”

	Collateral
	SP_COUNTRY_CODE
	Long
	S&P code for the primary country in which the issuer operates.
	See appendix “SP_COUNTRY CODE”

	Collateral
	SP_COUNTRY_NAME
	String
	S&P name for the primary country in which the issuer operates.
	See appendix “SP_COUNTRY_CODE”

	Collateral
	DJFTSE_ICB_CODE
	Long
	Dow Jones/FTSE code that specifies the primary industry in which the issuer operates.
	See appendix “DJFTSE_ICB_CODE”

	Collateral
	DJFTSE_ICB_NAME
	String
	Dow Jones/FTSE name that specifies the primary industry in which the issuer operates.
	See appendix “DJFTSE_ICB_CODE”

	Collateral
	MOODYS_GLOBAL_REGION
	String
	Moody's primary geographic region of the world or TRUPS region.
	See appendix “MOODYS_GLOBAL_REGION”

	Collateral
	MOODYS_GLOBAL_REGION

_CODE
	String
	BMA code for MOODYS_GLOBAL_REGION
	See appendix “MOODYS_GLOBAL_REGION”

	Collateral
	SP_REGION
	String
	S&P name for the primary region of the world in which the issuer operates.
	See appendix “SP_REGION”

	Collateral
	SP_REGION_CODE
	Long
	SP Code for SP_REGION
	See appendix “SP_REGION”

	Collateral
	FITCH_REGION
	String
	Fitch name for the primary region of the world in which the issuer operates.
	See appendix “FITCH_REGION”

	Collateral
	FITCH_REGION_CODE
	Long
	Fitch Code for FITCH_REGION
	See appendix “Fitch_Region”

	Collateral
	ISSUER_STATE_CODE
	String
	The state in which the issuer operates.
	See appendix “ISSUER_STATE”

	Collateral
	FITCH_INDUSTRY_CODE
	Long
	Fitch code for the industry in which the issuer operates.
	See appendix “Fitch Industry Code”

	Collateral
	FITCH_INDUSTRY_NAME
	String
	Fitch name for the industry in which the issuer operates.
	See appendix “Fitch Industry Code”

	Collateral
	MOODYS_INDUSTRY_CODE
	String
	Moody's code for the industry in which the issuer operates; for structured finance securities, Moody's code for the type of structured finance security
	See appendix “Moodys Industry Code”

	Collateral
	MOODYS_INDUSTRY_NAME
	String
	Moody's name for the industry in which the issuer operates.
	See appendix “Moodys Industry Code”

	Collateral
	SP_INDUSTRY_CODE
	String
	S&P's code for the industry in which the issuer operates.
	See appendix “SP Industry Code”

	Collateral
	SP_INDUSTRY_NAME
	String
	S&P's name for the industry in which the issuer operates.
	See appendix “SP Industry Code”

	Collateral
	GICS_INDUSTRY_CODE
	Long
	GICS code for the industry in which the issuer operates.
	See appendix “GICS_INDUSTRY_CODE”

	Collateral
	GICS_INDUSTRY_NAME
	String
	GICS name for the industry in which the issuer operates.
	See appendix “GICS_INDUSTRY_CODE”

	Collateral
	SIC_INDUSTRY_CODE
	Long
	SIC code for the industry in which the issuer operates.
	See appendix “SIC_INDUSTRY CODE”

	Collateral
	SIC_INDUSTRY_NAME
	String
	SIC name for the industry in which the issuer operates.
	See appendix “SIC_INDUSTRY CODE”

	Collateral
	FITCH_ASSET_RATING
	String
	Fitch's published rating for the asset.
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

C

A

BB-

D

A-

B+

NR

B

B-



	Collateral
	FITCH_RECOVERY_RATING
	String
	Fitch’s published recovery rating for this asset (only for assets with single B or lower rating)
	R1

R2

R3

R4

R5

R6

NR

	Collateral
	FITCH_RECOVERY_RATING

_DATE
	Date
	Effective date of FITCH_RECOVERY_RATING
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	DBRS_ASSET_RATING_LT
	String
	DBRS’s published long term rating for the asset
	AAA

BBB-high

CCC-high

D

AA-high

BBB

CCC

NR

AA

BBB-low

CCC-low

AA-low

BB-high

CC-high

A-high

BB

CC

A

BB-low

CC-low

A-low

B-high

C-high

B

C

B-low

C-low



	Collateral
	DBRS_ASSET_RATING_ST
	String
	DBRS’s published short term rating for the asset
	R-1-high

R-2-high

R-3-high

D

R-1-middle

R-2-middle

R-3-middle

NR

R-1-low

R-2-low

R-3-low



	Collateral
	FITCH_FACTOR_FOR_WARF
	String
	Fitch Rating Factor used in calculation of the Fitch WARF
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	FITCH_RATING_TYPE

_FOR_FACTOR
	String
	Specifies which of the Fitch rating fields here was used to come up with the FITCH_FACTOR_FOR_WARF.

Fitch Credit Assessment (FCA) is a broad categorization that indicates that creditworthiness of the asset is being provided by Fitch, but not in the form of public long-term ratings.  This includes, but is not limited to, categorizations like Fitch shadow ratings, Fitch CRS ratings, Fitch credit assessments, private Fitch ratings, etc.
	FAR - Fitch Asset Rating

FARN - Fitch Asset Rating, Notched for Rating Watch

FIDR - Fitch Issuer Default Rating

FIDRN - Fitch Issuer Default Rating, Notched for Rating Watch

FCA - Fitch Credit Assessment

DR - Derived Rating from Moody's and S&P ratings

OTH - Other

	Collateral
	FITCH_RATING_FOR_WARF
	String
	Fitch WARF rating.

If FITCH_RATING_TYPE_FOR_FACTOR is FCA, which implies a private rating, this value should be “NA” (not available).
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

C

A

BB-

D

A-

B+

NR

B

NA

B-



	Collateral
	FITCH_RATING_WATCH
	String
	Specifies whether the Fitch rating used is on credit watch.
	Rating Watch Positive

RWP

Rating Watch Negative

RWN

Rating Watch Evolving

RWE

Not On Watch

NOW



	Collateral
	FITCH_RATING_WATCH

_CODE
	String
	Code for FITCH_RATING_WATCH
	Rating Watch Positive

RWP

Rating Watch Negative

RWN

Rating Watch Evolving

RWE

Not On Watch

NOW



	Collateral
	FITCH_RATING_WATCH

_DATE
	Date
	Specifies the date on which the Fitch rating went on RWP or RWN as indicated in the FITCH_RATING_WATCH field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MOODYS_ASSET_RATING
	String
	Moody's published rating for the asset.  The MOODYS_ASSET_RATING field does not include any notching due to upgrade / downgrade watch.
	Aaa

Baa1

Caa1

Aa1

Baa2

Caa2

Aa2

Baa3

Caa3

Aa3

Ba1

Ca

A1

Ba2

C

A2

Ba3

NR

A3

B1

WR

B2

B3



	Collateral
	MOODYS_FACTOR

_FOR_WARF
	Long
	Moody's Rating Factor used in calculation of the Moody's WARF
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	MOODYS_RATING_TYPE

_FOR_FACTOR
	String
	Specifies which of the Moody's rating fields here was used to come up with the MOODYS_FACTOR_FOR_WARF
	AR = Moodys_Asset_Rating 
CFR = Moodys_Issuer_Rating_Corporate_Family 
SUR = Moodys_Issuer_Rating_Senior_Unsecured 
NFI = Notched from Fitch 
NSP = Notched from S&P 
NRW = Notched for Rating Watch 
EST = Estimated Rating 
PCA = Private Credit Assessment 
SHW = Shadow Rating 
ASR = Assumed Rating 
OTH = Other

	Collateral
	MOODYS_RATING

_FOR_WARF
	String
	Moody’s WARF Rating.

If MOODYS_RATING_TYPE_FOR_FACTOR is PCA, which implies a private rating, this value should be “NA” (not available).
	Aaa

Baa1

Caa1

Aa1

Baa2

Caa2

Aa2

Baa3

Caa3

Aa3

Ba1

Ca

A1

Ba2

C

A2

Ba3

NR

A3

B1

NA

B2

B3



	Collateral
	MOODYS_CREDIT_WATCH
	String
	Specifies whether the Moody’s rating used is on credit watch.
	Positive

CWP

Negative

CWN

Uncertain

CWU

Not On Watch

NOW



	Collateral
	MOODYS_CREDIT_WATCH

_CODE
	String
	Code for MOODYS_CREDIT_WATCH
	Positive

CWP

Negative

CWN

Uncertain

CWU

Not On Watch

NOW



	Collateral
	MOODYS_CREDIT_WATCH

_DATE
	Date
	Specifies the date on which the Moody’s rating went on CWP or CWN as indicated in the MOODYS_CREDIT_WATCH field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SP_ASSET_RATING
	String
	S&P’s published rating for the asset.
	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

D

A

BB-

SD

A-

B+

NR

B

B-



	Collateral
	SP_RATING_FOR

_CDOEVALUATOR
	String
	S&P Rating used in S&P’s CDO Evaluator model (if it is run on an ongoing basis in this CDO).

If SP_RATING_TYPE_FOR_CDOEVALUATOR

Is IMP, DO NOT display rating.


	AAA

BBB+

CCC+

AA+

BBB

CCC

AA

BBB-

CCC-

AA-

BB+

CC

A+

BB

D

A

BB-

SD

A-

B+

NR

B

B-



	Collateral
	SP_RATING_TYPE

_FOR_CDOEVALUATOR
	String
	Specifies which of the S&P rating fields here was used to come up with the SP_RATING_FOR_ CDOEVALUATOR


	SP Public Rating

PUB

Notched From Fitch

NOTF

Notched From Moody’s

NOTM

SP Implied Rating

IMP



	Collateral
	SP_CREDIT_WATCH
	String
	Specifies whether the S&P rating used is on credit watch.
	CreditWatch Positive

CWP

CreditWatch Negative

CWN

CreditWatch Developing

CWD

Not On Watch

NOW



	Collateral
	SP_CREDIT_WATCH

_CODE
	String
	Code for SP_CREDIT_WATCH.
	CreditWatch Positive

CWP

CreditWatch Negative

CWN

CreditWatch Developing

CWD

Not On Watch

NOW



	Collateral
	SP_CREDIT_WATCH

_DATE
	Date
	Specifies the date on which the S&P rating went on CW+ or CW- as indicated in the SP_CREDIT_WATCH field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	RECOVERY_RATE_FITCH
	Double
	The recovery rate for the security as per Fitch methodology
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	RECOVERY_RATE_MOODYS
	Double
	The recovery rate for the security as per Moody’s methodology
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	RECOVERY_RATE_SP
	Double
	The recovery rate for the security as per S&P methodology
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SENIORITY
	String
	The seniority level of the security within the issuer’s capital structure.
	See appendix “Seniority”

	Collateral
	SENIORITY_CODE
	String
	Code for the seniority level of the security within the issuer’s capital structure.
	See appendix “Seniority”

	Collateral
	FITCH_SENIORITY
	String
	The Fitch seniority level of the security with the issuer’s capital structure.
	See appendix “Fitch_Seniority_Code”

	Collateral
	FITCH_SENIORITY_CODE
	Long
	Code for the Fitch seniority level of the security with the issuer’s capital structure.
	See appendix “Fitch_Seniority_Code”

	Collateral
	AVERAGE_LIFE
	Double
	The remaining average life of the security (i.e., for use in the average life test) in years (decimal values ok).
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SERVICER
	String
	Name of servicer.  If asset is a CDO, enter collateral manager’s name.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	BACKUP_SERVICER
	String
	For structured finance securities, the backup servicer.  Master Servicer is to be used if backup not clearly defined in docs
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	FITCH_SERVICER_RATING
	String
	The Fitch servicer rating of the servicer.  The ratings are written with either a C or R first (indicating commercial or residential), the second letter will designate the type of servicer (P – primary, M – master, S – special), with the servicer level following (S1 – highest, etc.).
	CPS1

CMS1

CSS1

RPS1

RMS1

RSS1

CPS2

CMS2

CSS2

RPS2

RMS2

RSS2

CPS3

CMS3

CSS3

RPS3

RMS3

RSS3

CPS4

CMS4

CSS4

RPS4

RMS4

RSS4

NR

RPS5

RMS5

RSS5



	Collateral
	MOODYS_SERVICER_RATING
	String
	The Moody's servicer rating of the servicer.
	SQ1

SQ4+
SQ1-

SQ4

SQ2+
SQ4-
SQ2

SQ5+

SQ2-

SQ5

SQ3+
SQ5-
SQ3

NR

SQ3-



	Collateral
	SP_SERVICER_RATING
	String
	The S&P servicer rating of the servicer.
	Strong

Above Average

Average

Below Average

Weak

Not Rated



	Collateral
	PCT_OF_TOTAL

_CAPITALIZATION
	Double
	For structured finance securities, the original issuance amount of the entire tranche divided by the issuance amount of all tranches in the structured finance transaction.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	SENIOR_MOST_TRANCHE
	Boolean
	For structured finance securities, whether the tranche is the senior most tranche in the structured finance transaction.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	DEFAULTSWAP_

CREDIT_EVENT
	String
	For a credit default swap or similar security, the credit events as per its underlying docs.

DEFAULTSWAP_CREDIT_EVENT and DEFAULTSWAP_CREDIT_EVENT_CODE are key value pairs appearing in the XML file within a tag called “DEFAULTSWAP_CREDIT_EVENTS”  to specify any number of credit events relevant to a synthetic security (not used in PSV file)
	See appendix “DefaultSwap_Credit_Event”

	Collateral
	DEFAULTSWAP

_CREDIT_EVENT_CODE
	String
	For a credit default swap or similar security, codes for the credit events as per its underlying docs
	See appendix “DefaultSwap_Credit_Event”

	Collateral
	DEFAULTSWAP

_SETTLEMENT_METHOD
	String
	For a credit default swap or similar synthetic security, the method of settling credit events
	Cash = C

Physical = P

Not Applicable = NA

	Collateral
	DEFAULTSWAP

_SETTLEMENT_METHOD

_CODE
	String
	Code for the method of settling credit events for a credit default swap or similar synthetic security
	Cash = C

Physical = P

Not Applicable = NA

	Collateral
	ISDA_AGREEMENT
	String
	For a credit default swap or similar synthetic security, the year of the version of the ISDA master agreement used.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	NUMBER_OF_DAYS

_DELINQUENT
	Double
	The current number of days that the borrower has failed to pay amounts owed, applicable.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CHARGE_OFF_AMOUNT
	Double
	The current amount on a debt that the servicer has written off as uncollectible from the borrower, if applicable.
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CONVERTIBLE_FLAG
	Boolean
	Flag specifying whether the security is convertible.
	TRUE / FALSE

	Collateral
	WARRANT_FLAG
	Boolean
	Flag specifying whether the security includes warrants.
	TRUE / FALSE

	Collateral
	CALLABLE_FLAG
	Boolean
	Flag specifying whether the security is callable.
	TRUE / FALSE

	Collateral
	EMERGING_MARKET_FLAG
	Boolean
	Flag specifying whether the security is of an issuer considered to be an emerging market issuer based on the underlying documents.
	TRUE / FALSE

	Collateral
	ENHANCED_BOND_FLAG
	Boolean
	Flag specifying whether the security is an enhanced.
	TRUE / FALSE

	Collateral
	INTEREST_ONLY_FLAG
	Boolean
	Flag specifying whether the security is interest-only.
	TRUE / FALSE

	Collateral
	PRINCIPAL_ONLY_FLAG
	Boolean
	Flag specifying whether the security is principal-only
	TRUE / FALSE

	Collateral
	PRIVATE_SECURITY_FLAG
	Boolean
	Flag specifying whether the security is private (not public, includes 144A).
	TRUE / FALSE

	Collateral
	PURE_PRIVATE_SECURITY

_FLAG
	Boolean
	Flag specifying whether the security is a pure private (i.e. not public or 144A)
	TRUE / FALSE

	Collateral
	SOVEREIGN_FLAG
	Boolean
	Flag specifying whether the security was issued by a sovereign issuer.
	TRUE / FALSE

	Collateral
	STEPUP_COUPON_FLAG
	Boolean
	Flag specifying whether the security is a step-up coupon security.
	TRUE / FALSE

	Collateral
	SYNTHETIC_FLAG
	Boolean
	Flag specifying whether the security is synthetic.
	TRUE / FALSE

	Collateral
	ZERO_COUPON_FLAG
	Boolean
	Flag specifying whether the security pays zero coupon (for entire life of the security).
	TRUE / FALSE

	Collateral
	EQUITY_FLAG
	Boolean
	Flag specifying whether the security is an equity or equity-like security; generally excluded from tests.
	TRUE / FALSE

	Collateral
	RESERVED_FLAG
	Boolean
	Flag indicating if this security is for the benefit of only certain tranches in the CDO.
	TRUE / FALSE

	Collateral
	FLAG_NAME
	String
	Name of the custom flag.  FLAG_NAME and FLAG_VALUE are key value pairs appearing within a tag called “FLAG” in the XML file to specify any number of additional flags specific to this CDO (not used in PSV file)
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	FLAG_VALUE
	Boolean
	Value of the flag for this security.
	TRUE / FALSE

	Collateral
	CUSTOM_NAME
	String
	Name of an additional field the trustee has opted to include in the file.  CUSTOM_NAME and CUSTOM_VALUE are key/value pairs appearing within a tag called “CUSTOM" in the XML file to specify any number of additional fields specific to this CDO (not used in PSV file).  .
	ANY VALUE OF THE CORRECT DATA TYPE

	Collateral
	CUSTOM_VALUE
	String
	Value of the CUSTOM_NAME associated with CUSTOM_NAME.  If the value is really a long or date or double, the user will need to convert it
	ANY VALUE OF THE CORRECT DATA TYPE

	Amortization
	AMORTIZATION_DATE
	Date
	Date on which the amortization is scheduled to be paid.
	ANY VALUE OF THE CORRECT DATA TYPE

	Amortization
	AMORTIZATION_AMOUNT
	Double
	Amount of the amortization due on the security on the amortization date, denominated in the currency of the security.   The amortization amounts for all dates should add up to the CURRENT_BALANCE of the security owned in the collateral table.
	ANY VALUE OF THE CORRECT DATA TYPE

	Amortization
	TRUSTEE_SECURITY_ID
	String
	Trustee Internal Identifier for the security.  This field will only show up in the PSV file (not necessary in xml file) to tie the amortization back to the asset that it goes with.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	ISSUER_NAME
	String
	Name of the issuer of the security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	SECURITY_NAME
	String
	Name of the security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	TRANSACTION_PRICE
	Double
	Price at which the transaction was completed.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	FACE_AMOUNT
	Double
	Currency amount of the transaction.  For a purchase or sale of a security, this is the face amount of the security.  For a collection of cash, this is the amount of cash (same as PROCEEDS field).
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	TRADE_DATE
	Date
	The trade date (execution date) of the transaction.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	SETTLE_DATE
	Date
	The settlement date for the transaction.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	TRANSACTION_TYPE
	String
	TBMA name for the type of transaction.
	See appendix “TRANSACTION_TYPE”

	Transactions
	TRANSACTION_TYPE

_CODE
	String
	TBMA code for the type of transaction.
	See appendix “TRANSACTION_TYPE”

	Transactions
	TRUSTEE_TRANSACTION

_TYPE
	String
	Name for the type of the transaction used in the trustee’s internal system
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	TRUSTEE_TRANSACTION

_TYPE_CODE
	String
	Code for the type of the transaction used in the trustee’s internal system
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	CURRENCY_CODE
	String
	ISO 4217 Code identifying the currency for the security
	See appendix “ISO_Currency”

	Transactions
	TRADE_REASON_CODE
	String
	TBMA code for the reason associated with a trade.
	See appendix “TRADE_REASON_CODE”

	Transactions
	TRADE_REASON
	String
	TBMA name for the reason associated with a trade.
	See appendix “TRADE_REASON_CODE”

	Transactions
	ACCOUNT_NUMBER
	String
	Internal Trustee's account number for the account affected.  Should tie to an account in the Accounts table for the deal.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	ACCOUNT_NAME
	String
	Internal Trustee's account name for the account affected.  Should tie to an account in the Accounts table for the deal.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	TOTAL_PROCEEDS
	Double
	Proceeds amount of the transaction,  For a trade, this is the FACE_AMOUNT times the TRANSACTION_PRICE.

This should have a negative value for cash leaving the account and positive values for cash coming into the account in “ACCOUNT_NAME”
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	PRINCIPAL_PROCEEDS
	Double
	How much of the TOTAL PROCEEDS is considered principal proceeds (PRINCIPAL_PROCEEDS + INTEREST_PROCEEDS = TOTAL PROCEEDS)

This should have a negative value for cash leaving the account and positive values for cash coming into the account in “ACCOUNT_NAME”
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	INTEREST_PROCEEDS
	Double
	How much of the TOTAL PROCEEDS is considered interest proceeds (PRINCIPAL_PROCEEDS + INTEREST_PROCEEDS = TOTAL PROCEEDS)

This should have a negative value for cash leaving the account and positive values for cash coming into the account in “ACCOUNT_NAME”
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	COMMENT
	String
	Free form comment field with any useful comment about the trade.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	BLOOMBERG_TICKER
	String
	Bloomberg Ticker for the security (tranche level if possible)
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	BLOOMBERG_ID
	String
	Id displayed in "BB Number" Field as displayed on the DES Bloomberg screen.  Example: EC9434555
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	CONTRACT_ID
	String
	Unique Numeric Identifier for the specific contract if this security is a loan (generally trustee-assigned).
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	CUSIP
	String
	CUSIP of the security, if any.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	ISIN
	String
	ISIN of the security, if any.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	ISSUER_ID
	String
	Unique identifier for the issuer in the trustee's system.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	LIN
	String
	LIN (Loan Identifcation Number) for a loan, generally maintained by LPC.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	LOANX_ID
	String
	LoanX ID assigned to the loan by Markit Loans.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	MISCID_NAME
	String
	Name of this id field.  MISCID_NAME and MISCID_VALUE are key value pairs appearing in the XML file within a tag called “MISCID” to specify any number of additional ID fields (not used in PSV file)
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	MISCID_VALUE
	String
	The value of this id for this security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	MISC_ID1
	String
	Field that might be used for an identifier that does not fit into one of the other security identifier fields.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	MISC_ID2
	String
	A second field that might be used for an identifier that does not fit into one of the other security identifier fields.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	MISC_ID3
	String
	A third field that might be used for an identifier that does not fit into one of the other security identifier fields.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	RED_CODE
	String
	Nine-digit RED Code that uniquely identifies the reference entity/reference obligation pairs for default swap collateral.  User license required.
	ANY VALUE OF THE CORRECT DATA TYPE

	Transactions
	TRUSTEE_SECURITY_ID
	String
	Trustee Internal Identifier for the security.  Combining this with CONTRACT_ID should uniquely identify a security.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tests
	TEST_NAME
	String
	The name of the test.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tests
	TEST_TYPE
	String
	Type of test
	See appendix “Test_Type”

	Tests
	TEST_TYPE_CODE
	String
	Code for type of test
	See appendix “Test_Type”

	Tests
	TEST_DATE
	Date
	The measurement date (as of date for the test).
	ANY VALUE OF THE CORRECT DATA TYPE

	Tests
	TRIGGER_VALUE
	Double
	The required value of the test for the test to be considered passing according to the terms of the CDO.  For a test that does not apply currently, a value of 0 (zero) may be put in this field.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tests
	CALCULATED_RESULT
	Double
	The calculated value (i.e. result) of the test.
	ANY VALUE OF THE CORRECT DATA TYPE

	Tests
	PASS_FAIL
	String
	Whether the test passed or failed.  If this test is not in force currently, the value of this field should be “NA”.
	PASS

FAIL

NA

	Tests
	INITIAL_VALUE
	Double
	The calculated value (result) of the test as the first measurement once the deal was fully ramped up (i.e. on the "effective date")
	ANY VALUE OF THE CORRECT DATA TYPE

	Tests
	MIN_OR_MAX
	String
	Whether the TRIGGER_VALUE is a MIN or MAX requirement.
	MIN

MAX

NA
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