
OLD NEW
# Column Column Name What's happening to OLD field Notes on NEW file field # Column Column Name
1 A Symbol same 1 A Symbol
2 B FinalSettlementPrice same 2 B FinalSettlementPrice
3 C EvaluationDate same 3 C EvaluationDate
4 D FirstTradeDate same 4 D FirstTradeDate
5 E ErisPAIDate same 5 E ErisPAIDate
6 F EffectiveDate same 6 F EffectiveDate
7 G CashFlowAlignmentDate same 7 G CashFlowAlignmentDate
8 H MaturityDate same 8 H MaturityDate
9 I NPV (A) same 9 I NPV (A)
10 J FixedNPV same 10 J FixedNPV
11 K FloatingNPV same 11 K FloatingNPV
12 L Coupon (%) same 12 L Coupon (%)
13 M FairCoupon (%) same 13 M FairCoupon (%)
14 N FixedPayment same 14 N FixedPayment
15 O FloatingPayment same 15 O FloatingPayment
16 P NextFixedPaymentDate same 16 P NextFixedPaymentDate
17 Q NextFixedPaymentAmount same 17 Q NextFixedPaymentAmount
18 R PreviousFixingDate same 18 R PreviousFixingDate
19 S PreviousFixingRate same 19 S PreviousFixingRate
20 T NextFloatingPaymentDate same 20 T NextFloatingPaymentDate
21 U NextFloatingPaymentAmount same 21 U NextFloatingPaymentAmount
22 V NextFixingDate same 22 V NextFixingDate
23 W PreviousSettlementDate same 23 W PreviousSettlementDate
24 X PreviousSettlementPrice same 24 X PreviousSettlementPrice
25 Y PreviousErisPAI same 25 Y PreviousErisPAI
26 Z FedFundsDate name change >> 26 Z PAIRateDate
27 AA FedFundsRate (%) name change >> 27 AA PAIRate (%)
28 AB AccrualDays same 28 AB AccrualDays
29 AC DailyIncrementalErisPAI same 29 AC DailyIncrementalErisPAI
30 AD AccruedCoupons (B) name change >> 30 AD PastFxdFltPmts (B)
31 AE ErisPAI (C) same 31 AE ErisPAI (C)
32 AF SettlementPrice (100+A+B-C) same 32 AF SettlementPrice (100+A+B-C)
33 AG RFQ NPV TickSize ($) same 33 AG RFQ NPV TickSize ($)
34 AH Nominal same 34 AH Nominal
35 AI ResetRateDescriptor same 35 AI ResetRateDescriptor
36 AJ InterpolationFactor same 36 AJ InterpolationFactor
37 AK HighTradePrice field removed new field 37 AK PrevNPVForPAI
38 AL LowTradePrice field removed name changed and field moved from 59, BG 38 AL FixedAccrualStartDate
39 AM LastTradePrice field removed new field 39 AM FixedAccrualEndDate
40 AN DailyContractVolume field removed field moved from 60, BH 40 AN UnpaidFixedAccrual
41 AO Tag55(T) field removed name changed and field moved from 61, BI 41 AO FloatingAccrualStartDate
42 AP Tag65(T) field removed new field 42 AP FloatingAccrualEndDate
43 AQ Tag55(T+1) field removed new field 43 AQ IntPeriodSOFRIndex
44 AR Tag65(T+1) field removed new field, used in SOFR floating coupons 44 AR FloatStartDF

new field, used in SOFR floating coupons 45 AS FloatEndDF
field moved from 62, BJ 46 AT UnpaidFloatingAccrual
new field 47 AU CompoundRemainingFloatAmt

45 AS LastTradeDate field moved >> 48 AV LastTradeDate
46 AT InitialSpeculatorMargin field moved >> 49 AW InitialSpeculatorMargin
47 AU SecondarySpeculatorMargin field moved >> 50 AX SecondarySpeculatorMargin
48 AV InitialHedgerMargin field moved >> 51 AY InitialHedgerMargin
49 AW SecondaryHedgerMargin field moved >> 52 AZ SecondaryHedgerMargin
50 AX ExchangeSymbol (EX005) field moved >> 53 BA ExchangeSymbol (EX005)
51 AY BloombergTicker field moved >> 54 BB BloombergTicker
52 AZ FirstFixingDate field moved >> 55 BC FirstFixingDate
53 BA Category name changed, field moved >> 56 BD DiscountCurve
54 BB BenchmarkContractName name changed, field moved >> 57 BE FloatingIndex
55 BC PV01 field moved >> 58 BF PV01
56 BD DV01 field moved >> 59 BG DV01
57 BE ShortName field moved >> 60 BH ShortName
58 BF EffectiveYearMonth field moved >> 61 BI EffectiveYearMonth
59 BG UnpaidFixedAccrualStartDate name changed and field moved to 38, AL
60 BH UnpaidFixedAccrual field moved 40, AN
61 BI UnpaidFloatingAccrualStartDate name changed and field moved to 41, AO
62 BJ UnpaidFloatingAccrual field moved 46, AT
63 BK NetUnpaidFixedFloatingAccrual field moved >> 62 BJ NetUnpaidFixedFloatingAccrual
64 BL NPV(A)lessNetUnpaidFixedFloatingAccrual field moved >> 63 BK NPV(A)lessNetUnpaidFixedFloatingAccrual
65 BM AccruedCoupons(B)plusNetUnpaidFixedFloatingAccrual field moved >> 64 BL PastFxdFltPmts(B)plusNetUnpaidFixedFloatingAccrual


