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Trade Sample with Compression ID

<?xml version="1.0" encoding="UTF-8" standalone="yes"?>
<FIXML s="20090815" cv="CME.0001" xv="109" v="5.0 SP2">
<TrdCaptRpt LastUpdateTm="2016-05-13T17:59:18.000-05:00" MLegRptTyp="1" TrdDt="2016-03-30"

LastQty="296983088000.00" QtyTyp="0" VenuTyp="C" ExeclD="7275397" TrdTyp="57" TrdRptStat="0"
RptTyp="101" TransTyp="0" TrdID2="3006846" RptID="5603006846">

<Hdr Snt="2016-05-13T17:59:18-05:00"></Hdr>
<Pty R="73" Src="N" ID="CMEO00000000000ATSB1"></Pty>
<Instrmt Exch="CME" SecTyp="IRS" Src="H" ID="USD3L">
<SecXML>
<FpML
xmlns=""
xmlins:ns2="www.cmegroup.com/fixm|50/1">
<originatingEvent>NETTING_REMNANT</originatingEvent>
<swap>
<swapStream id="fixedLeg">
<payerPartyReference href="trading_firm_account"></payerPartyReference>
<receiverPartyReference href="clearing_service"></receiverPartyReference>
<calculationPeriodDates id="fixedCalcDates">
<effectiveDate>
<unadjustedDate>2016-07-06</unadjustedDate>
<dateAdjustments>
<businessDayConvention>NONE</businessDayConvention>
</dateAdjustments>
</effectiveDate>
<terminationDate id="fixedLegTerminationDate">
<unadjustedDate>2018-03-15</unadjustedDate>
<dateAdjustments>
<businessDayConvention>MODFOLLOWING</businessDayConvention>
<businessCenters>
<businessCenter>GBLO</businessCenter>
<businessCenter>USNY</businessCenter>
</businessCenters>
</dateAdjustments>

</terminationDate>
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<calculationPeriodDatesAdjustments>
<businessDayConvention>MODFOLLOWING</businessDayConvention>
<businessCenters>
<businessCenter>GBLO</businessCenter>
<businessCenter>USNY</businessCenter>
</businessCenters>
</calculationPeriodDatesAdjustments>
<firstRegularPeriodStartDate>2016-09-15</firstRegularPeriodStartDate>
<stubPeriodType>Shortlnitial</stubPeriodType>
<calculationPeriodFrequency>
<periodMultiplier>6</periodMultiplier>
<period>M</period>
<rollConvention>15</rollConvention>
</calculationPeriodFrequency>
</calculationPeriodDates>
<paymentDates id="fixedLegPaymentDates">

<calculationPeriodDatesReference
href="fixedCalcDates"></calculationPeriodDatesReference>

<paymentFrequency>
<periodMultiplier>6</periodMultiplier>
<period>M</period>
</paymentFrequency>
<payRelativeTo>CalculationPeriodEndDate</payRelativeTo>
<paymentDatesAdjustments>
<businessDayConvention>MODFOLLOWING</businessDayConvention>
<businessCenters>
<businessCenter>GBLO</businessCenter>
<businessCenter>USNY</businessCenter>
</businessCenters>
</paymentDatesAdjustments>
</paymentDates>
<calculationPeriodAmount>
<calculation>
<notionalSchedule>
<notionalStepSchedule>
<initialValue>296983088000.00</initialValue>

<currency>USD</currency>
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</notionalStepSchedule>
</notionalSchedule>
<fixedRateSchedule>
<initialValue>0.04155</initialValue>
</fixedRateSchedule>
<dayCountFraction>30/360</dayCountFraction>
<compoundingMethod>None</compoundingMethod>
</calculation>
</calculationPeriodAmount>
</swapStream>
<swapStream id="floatingLeg">
<payerPartyReference href="clearing_service"></payerPartyReference>
<receiverPartyReference href="trading_firm_account"></receiverPartyReference>
<calculationPeriodDates id="floatingCalcDates">
<effectiveDate>
<unadjustedDate>2016-07-06</unadjustedDate>
<dateAdjustments>
<businessDayConvention>NONE</businessDayConvention>
</dateAdjustments>
</effectiveDate>
<terminationDate id="floatinglLegTerminationDate">
<unadjustedDate>2018-03-15</unadjustedDate>
<dateAdjustments>
<businessDayConvention>MODFOLLOWING</businessDayConvention>
<businessCenters>
<businessCenter>GBLO</businessCenter>
<businessCenter>USNY</businessCenter>
</businessCenters>
</dateAdjustments>
</terminationDate>
<calculationPeriodDatesAdjustments>
<businessDayConvention>MODFOLLOWING</businessDayConvention>
<businessCenters>
<businessCenter>GBLO</businessCenter>
<businessCenter>USNY</businessCenter>
</businessCenters>

</calculationPeriodDatesAdjustments>
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<firstRegularPeriodStartDate>2016-09-15</firstRegularPeriodStartDate>
<stubPeriodType>Shortlnitial</stubPeriodType>
<calculationPeriodFrequency>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
<rollConvention>15</rollConvention>
</calculationPeriodFrequency>
</calculationPeriodDates>
<paymentDates id="floatingLegPaymentDates">

<calculationPeriodDatesReference
href="floatingCalcDates"></calculationPeriodDatesReference>

<paymentFrequency>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
</paymentFrequency>
<payRelativeTo>CalculationPeriodEndDate</payRelativeTo>
<paymentDatesAdjustments>
<businessDayConvention>MODFOLLOWING</businessDayConvention>
<businessCenters>
<businessCenter>GBLO</businessCenter>
<businessCenter>USNY</businessCenter>
</businessCenters>
</paymentDatesAdjustments>
</paymentDates>
<resetDates id="floatingResetDates">

<calculationPeriodDatesReference
href="floatingCalcDates"></calculationPeriodDatesReference>

<resetRelativeTo>CalculationPeriodStartDate</resetRelativeTo>
<fixingDates>

<periodMultiplier>-2</periodMultiplier>

<period>D</period>

<dayType>Business</dayType>

<businessDayConvention>PRECEDING</businessDayConvention>

<businessCenters>

<businessCenter>GBLO</businessCenter>
</businessCenters>

<dateRelativeTo href="floatingResetDates"></dateRelativeTo>
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</fixingDates>
<resetFrequency>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
</resetFrequency>
<resetDatesAdjustments>
<businessDayConvention>MODFOLLOWING</businessDayConvention>
<businessCenters>
<businessCenter>GBLO</businessCenter>
<businessCenter>USNY</businessCenter>
</businessCenters>
</resetDatesAdjustments>
</resetDates>
<calculationPeriodAmount>
<calculation>
<notionalSchedule>
<notionalStepSchedule>
<initialValue>296983088000.00</initialValue>
<currency>USD</currency>
</notionalStepSchedule>
</notionalSchedule>
<floatingRateCalculation>
<floatingRatelndex>USD-LIBOR-BBA</floatingRatelndex>
<indexTenor>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
</indexTenor>
</floatingRateCalculation>
<dayCountFraction>ACT/360</dayCountFraction>
<compoundingMethod>None</compoundingMethod>
</calculation>
</calculationPeriodAmount>
<stubCalculationPeriodAmount>

<calculationPeriodDatesReference
href="floatingCalcDates"></calculationPeriodDatesReference>

<initialStub>

<floatingRate>
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<floatingRatelndex>USD-LIBOR-BBA</floatingRatelndex>
<indexTenor>
<periodMultiplier>2</periodMultiplier>
<period>M</period>
</indexTenor>
</floatingRate>
<floatingRate>
<floatingRatelndex>USD-LIBOR-BBA</floatingRateIndex>
<indexTenor>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
</indexTenor>
</floatingRate>
</initialStub>
</stubCalculationPeriodAmount>
</swapStream>
</swap>
<party id="trading_firm_account">
<partyld></partyld>
</party>
<party id="clearing_service">
<partyld>CME</partyld>
</party>
</FpML>
</SecXML>
</Instrmt>
<RptSide CmprsnGrplD="2016-05-13-EOD-794" InptSrc="CPC" ClOrdID="C7275397" Side="1">
<Pty R="1" ID="560"></Pty>
<Pty R="4" ID="560"></Pty>
<Pty R="21" ID="CME"></Pty>
<Pty R="22" ID="CME"></Pty>
<Pty R="24" Src="C" ID="ATSINVSWP1">
<Sub Typ="26" ID="1"></Sub>
</Pty>
<RegTrdID Typ="0" Evnt="2" Src="1010000023" ID="CCCIRS3006846"></RegTrdID>
<ReltdTrd Src="2" ID="3006819"></ReltdTrd>
</RptSide>
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</TrdCaptRpt>
</FIXML>



