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UK DATA REPORTS 

This guide has been created in order to ensure that the aggregate data published on ICE Trade 
Vault Europe’s website is interpreted by its users in the most accurate way. This guide is intended to 
clarify any terms and classifications used, as well as define calculations applied within the reports. 
For additional information not within the scope of this document, please refer to the ICE Trade 
Vault Europe Rule Book.  

Each registered TR is required to publish aggregate data pursuant to RTS 151/2013 1. 
Therefore, the information presented here is aggregated volumetric data to indicate overall 
activity of trades reported to ICE Trade Vault Europe. The European Securities and Markets 
Authority (“ESMA”) subsequently provided the format and the data requirements to be presented 
in the reports in order to enable the public to compare and aggregate data across TRs.  

The reports are generated on a weekly basis. The Breakdown of Aggregate Open Positions Report 
and the Breakdown of Aggregate Values Report represent data with a Reporting timestamp (Table 
1, Item 1) prior to Saturday at midnight UTC. 

The Breakdown of Aggregate Transaction Volumes Report represents data with a Reporting 
timestamp (Table 1, Item 1) during the period beginning the 2nd prior Saturday at midnight UTC 
and ending prior to the following Saturday at midnight UTC. 

Please note that cleared OTC trades which have 4 legs and 4 UTIs are commingled with non-

cleared OTC trades which have 1 UTI. 
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1 As on-shored by the FCA’s Technical Standards (European Market Infrastructure Regulation) (EU Exit) (No 3) 
Instrument 2019 (UK BTS 150/2013) 
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PUBLICATION AND ACCESS 

Access to view these reports is available at https://www.theice.com/technology/post-trade/ice-
trade-vault-europe. They do not require any log in and are publicly available by selecting the 
report links from the main ICE Trade Vault menu. 

 

▪ Data on the website is updated no later than every Tuesday at 18:00:00 UTC. 

▪ Reports are generated from all data reported to ICE Trade Vault Europe. 

▪ The European Central Bank’s (ECB) Foreign Exchange (FX) Rates are used to convert 
notional amounts to EUR. If the ECB’s FX rates for the Monday after the reporting period 

could not be used, then the last accessible ECB rates are used. 

▪ Export: links are provided for the last 10 weeks under the data table that users can click 
to export the data into a .csv file that will open in Excel. 
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AGGREGATE GROUPING METHODOLOGY 

ICE Trade Vault Europe uses the same methodology for aggregate breakout in the three public 
reports: 

Type of Execution Venue  

▪ The aggregate values in each report are broken out by Type of Execution Venue using 
the following methodology 

o “OTC” (Over-the-Counter) 
▪ Table 2, Item 15 (Venue of execution) is populated with 'XXXX'. 

o “LISTED DERIVATIVES TRADED OFF EXCHANGE” 

▪ Table 2, Item 15 (Venue of execution) is populated with 'XOFF'. 
o “ETD” (Exchange-Traded Derivatives) 

▪ Table 2, Item 15 (Venue of execution) is populated with a Market Identifier 
Code (MIC) code that is listed in the MIFID database as a regulated market 
or multilateral trading facility; or any value other than XXXX or XOFF. 

Asset Class 

▪ The aggregate values in each report are broken out by Asset Class using the following 
methodology 

o “Commodities” Table 2, Item 2 populated with CO 

o “Credit” Table 2, Item 2 populated with CR 

o “Equities” Table 2, Item 2 populated with EQ 

o “Interest Rates” Table 2, Item 2 populated with IR 

o “Foreign Exchange” Table 2, Item 2 populated with CU 

o “Other” Table 2, Item 2 populated with any other value 

Report Category  

▪ The aggregate values in each report are broken out by category of report using the 
following methodology: 

o Single-Sided UK 
▪ One counterparty reports to ICE Trade Vault Europe, and the country code 

populated in Table 1, Item 5 is in the UK. 
o Single-Sided Non-UK 

▪ One counterparty reports to ICE Trade Vault Europe, and the country code 
populated in Table 1, Item 5 is not in the UK. 

o Dual-Sided 
▪ Both counterparties report to ICE Trade Vault Europe and both reports pair 

(i.e. have the same values for Table 1, Item 2, Table 1, Item 3 and Table 2, 
Item 12). 
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SPECIFIC REPORT DESCRIPTIONS 

BREAKDOWN OF AGGREGATE OPEN POSITIONS 

 

▪ This report includes two sections: the aggregation of the notional values as well as a 
count of “unique UTIs” for all trades that are outstanding as of the last day of the reporting 
period. 

▪ Data is grouped by asset class, report category and execution venue type. 
o An outstanding trade is one in which a message with Action Type of “E” has not been 

processed and either Table 2, Field 28 (Termination Date) is on or after the last day 
of the report period or Termination Date is not populated and Table 2, Field 27 
(Maturity Date) is on or after the last day of the report period. 

o Aggregate notional value for all outstanding trades is calculated by aggregating the 
absolute values in EUR of Table 2, Field 20 (Notional). Table 2, Field 9 (Notional 
Currency 1) is used to convert into EUR. 

▪ For dual-sided, the average of the absolute values are aggregated once. 
o Count of outstanding trades, on which the notional value is calculated, is calculated 

based on the number of unique values in Table 2, Item 12 (Trade ID). 
▪ For dual-sided, the Trade ID is aggregated once. 

TVEU Public Reports Guide – December 2021 Page 6 

http://www.theice.com/


 www.theice.com   

BREAKDOWN OF AGGREGATE TRANSACTION VOLUMES 

 

▪ This report reflects the notional values, transaction volumes, and count of trades as an 
aggregation of new trades (excluding position level reports) submitted to ICE Trade Vault 
Europe during the reporting period. Data is grouped by asset class, report category and 
execution venue type. 

o The count of new trades reported during the relevant period is calculated as the 
sum of all new unique UTIs reported to ICE Trade Vault Europe that week, including 
canceled trades, but excluding erred trades and position level reports. 

▪ New unique UTIs shall be those for which a message with Action Type N 
or P was successfully processed during the reporting period. 

▪ For dual-sided, the Trade ID is aggregated once. 
o The notional value of new trades reported during the relevant period is calculated 

by aggregating the absolute values in EUR reported in Table 2, Field 20 (Notional). 
Table 2, Field 9 (Notional Currency 1) is used to convert into EUR. 

▪ For dual-sided, the average of the absolute values are aggregated once. 
o The quantity (number of contracts) reported during the relevant period is calculated 

as the sum of the values reported in Table 2, Field 22 (Quantity). 
▪ For dual-sided, the average of the quantity values are aggregated once. 
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BREAKDOWN OF AGGREGATE VALUES 

 

▪ This report provides the sum of the absolute values of the market values of all trades that 
are outstanding as of the last day of the reporting period. Data is grouped by asset class, 
report category and execution venue type. 

o An outstanding trade is one in which a message with Action Type of “E” has not been 
processed and either Table 2, Field 28 (Termination Date) is on or after the last day 
of the report period or Termination Date is not populated and Table 2, Field 27 
(Maturity Date) is on or after the last day of the report period. 

o The sum of absolute market values for all outstanding trades is calculated as the 
sum of the absolute values in EUR of Table 1, Data Field 17 (Value of the contract). 
ICE Trade Vault Europe uses Table 1, Data Field 18 (Currency of the value) to to 
convert into EUR. 

▪ For dual-sided, the average of the absolute values is aggregated once. 
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