

RA ID : CR1476
CHANGE REQUEST
FOR THE UPDATE OF ISO 20022 FINANCIAL REPOSITORY ITEMS
Note: the purpose of this document is to give guidelines to parties who want to introduce a request to change an existing ISO 20022 message(s), or update other items of the ISO 20022 financial repository. Such change requests are subject to the approval of the ISO 20022 Standards Evaluation Group(s) in charge of the related message/item or to the approval of the Technical Support Group (TSG), if the requested change relates to the Business Application Header (BAH). Please consult the iso20022.org website for additional details on the maintenance process. Change requests are to be sent to iso20022ra@iso20022.org. All change requests conforming to this template received by June 1st will be considered for development in the following yearly ISO 20022 maintenance cycle which completes with publication of new message versions in April/May of the following year. 
A. Origin of the request:
A.1 Submitter: ASX – CHESS (Clearing House Electronic Subregister System)
Australian Securities Exchange (ASX)
20 Bridge Street 
Sydney NSW 2000

A.2 Contact person: 
Priscilla Ferri de Barros
priscilla.ferridebarros@asx.com.au
+ 61 (02) 9227 0543
 A.3 Sponsors: it is highly recommended that a submitter of a Change Request gain the agreement and support from as many additional organisations, groups, initiatives or communities of users as possible, thus demonstrating as wide as possible a consultation of the relevant stakeholders. All organisations, groups, initiatives or communities supporting the change request should be identified as sponsors along with a contact person, if possible. This community involvement is intended to help avoid delays and/or subsequent amendments to the change request.

B. Related messages:
secl.001.001.04 - Trade Leg Identification
secl.002.001.04 – Trade Leg Notification Cancellation
Changes also impact:
secl.003.001.04 – Trade leg Statement

C. Description of the change request:
A specific change request form must be completed for each particular change requested (for example, adding, deleting, modifying, renaming, changing the cardinality, moving an element/component, or changing the type of an element, changing a code set).
If the change request consists, for example, of adding new functionality which requires several changes which would not make sense if not performed all together, then all these related changes should be described on the same form.    
Change requests may not lead to creation of new messages. In such cases, a 'business justification' for development of new candidate ISO 20022 messages must be introduced by a submitting organization that is ready to develop the new messages. 

This Change Request includes 5 specific actions:

Change 1: currently, element Trading Capacity(/Document /TradLegNtfctn /TradLegDtls /TradgCpcty)  contains a code list with 3 possible values: Agent, Principal and Riskless Principal. The addition of Code “Mixed” (Principal + agent) would align with FIX messages. FIX allows for the combination of tag 452 Party Role with tag 2376 PartyRoleQualifier, where value 100 represents ‘mixed’. 
Proposed New tag definition: mixed
“Executing firm is acting in a capacity that is not purely agency (AGEN) or purely principal (PRIN), but rather a combination of both.”

ISO 20022 proposed implementation: 
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Meetings minutes:

Note that this change does not align with FIX (or SWIFT), this is an ASX customised usage of FIX messages.
For a specific trade, the execution firm can be either agent or/and principal. This is not allowed is most markets but is allowed in Australia per the ASIC regulation.
Legally in Australia, in a single trade you can mix client money and firm money.  
On FIX order capacity does allow mix capacity. FIX to investigate to adapt accordingly. Gap in FIX on the trade report side.

CHANGE 1 use case is approved.





Change 2: Guaranteed Trade versus non-guaranteed Trade
In the latest version of the secl.001, a Guaranteed Trade Indicator is used to signal whether the trade is novated (and guaranteed) or not. The input of ‘false’ mandates the use of the “non-guaranteed trade” block. In Non-Guaranteed trade, you have the ability to disclose the Counterparty. In a Guaranteed trade, you don’t have the option.
In Australia, there are securities that do not allow the masking of the participant (meaning hide their identity), even for Guaranteed trades. Those securities are: 
· Exchange traded Fund Units.
· Trading Long Exposure
· Trading Managed Fund
· QDB Managed Fund
· Managed Funds
· …
Therefore, the request is to have the same optional structure as “non-Guaranteed trade” repeated for “Guaranteed Trade”.
[image: ]

Please note that the workaround used by ASX today is to replicate the information in the Supplementary Data. We have attached a full sample at the end of the document.
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ISO 20022 proposed implementation: 
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Meetings minutes:

AP: change the name of the message component from NonGauranteedTrade4 to TradeCouterpartyIdentification1 and define the traces to the business model.
This is one side, message sent to delivering or receiving party. No need to have both in the message. So, either delivering parties filled or receiving parties filled. Trade counterparty is always present.

CHANGE 2 use case and proposed implementation is approved.


Change 3: Additional elements in block “notified Trade Leg Details”.
To be better aligned with the FIX protocol, we request the addition of 3 more elements:

1. Original Trade Date besides existing Trade Date. In FIX, Trade date indicates the date the trade is being reported, while the Original Trade Date specifies the date the trade occurred. 


Meetings minutes:

The group clarified the usage of Trade date vs Transaction date and time. No need for an additional date.
AP: Trade date definition to be changed from Provides the date and time of trade transaction to Provides the date or date and time of trade transaction. Also change data type date and time as structured in other messages.

Transaction date and time: NO definition or data type change.

CHANGE 3.1 use case was understood. But an extra date (Original Trade Date) is not required. Change of definition and data type required for Trade Date?

ISO 20022 proposed implementation: 
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2. Buyer Order Reference Number: The Buy Side Trading Participant's own reference for in-house processing of the Market Trade


Seller Order Reference Number: The Sell Side Trading Participant's own reference for in-house processing of the Market Trade




Meetings minutes:

This info is not validated by ASX and is very generic could be an account or a reference. Therefore Seller/Buyer Reference Number will be included in the Supplementary Data.

CHANGE 3.2 use case was understood but the information is to market/ASX specific. So CR was rejected and supplementary data option is proposed.

Change 4: Addition of element “Trade Condition Code” for alignment with FIX Trade Capture.  In FIX protocol, tag 20003 typically represents the condition code for trades, specifically indicating special conditions or circumstances related to a trade. Some codes do relate whether the trade is novated or not. 
We are well aware that the element “Trade Transaction Condition Code” already exists in both MT and ISO 20022 messages.  The ISO definition is very close to the FIX definition:
“Indicates the conditions under which the order/trade is to be/was executed”.
We could imagine adding the same element in the secl.001, and if we do not introduce new codes under “codes”, let ASX use the Proprietary tag to map the FIX codes.




















For reference, here is an extract of the ASX proprietary codes (not FIX):

[image: A screenshot of a computer

AI-generated content may be incorrect.][image: A screenshot of a computer

AI-generated content may be incorrect.]










The Trade Transaction Condition (with datatype TradeTransactionCondition5Choice) should be added to the Trade Leg Details under Trade Type message element in secl.001 Trade Leg Notification.

ISO 20022 proposed implementation: 
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Meetings minutes:
The ASX proprietary codes are not aligned with FIX but are very similar to ISO 20022. The message component  TradeTransactionCondition5Choice  from sese.023 will be included in Trade Transaction Details.

CHANGE 4 use case is approved.









Change 5 (secl.002 Trade Leg Notification Cancellation):
In secl.002 add a cancellation reason as it is the case on other business areas such as Settlement and Reconciliation sese.020
ISO 20022 proposed implementation: 
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CHANGE 5 use case is approved.

D. Purpose of the change:
The Australian Securities Exchange (ASX) has initiated a project to replace the current Australian equities clearing and settlement market infrastructure system (CHESS).  
CHESS (Clearing House Electronic Subregister System) is the system operated by ASX to manage the clearing and settlement of equity market transactions, and to record current security holdings (and the holders) on a name on register basis. The implementation of the replacement system will provide the existing core functionality and services as well as service enhancements. The current proprietary CHESS messaging standards will be replaced with ISO 20022 standards. 
The purpose of this Change Request is to fully align the ISO messages used in CHESS with the FIX messages used in the ASX Clearing Trade Acceptance Service, and to avoid using supplementary data for required elements.


E. Urgency of the request:
By default, valid change requests introduced by June 1 and subsequently approved by the SEG/TSG will be included in the following yearly maintenance cycle which completes with the publication of new message versions by April/May of the following year, unless decided otherwise by the SEG/TSG.
If there is a need to have the new version of the related messages published earlier, the reason for the urgency of the maintenance and the expected consequences of a delay should be described here. Acceptance of such an unscheduled maintenance for the BAH is subject to approval by TSG. Acceptance of an unscheduled maintenance for messages other than the BAH is subject to the approval of the SEG and availability of a submitting organization to develop the new version of the messages. 
Note: the ISO 20022 maintenance results in the publication of a new version of an ISO 20022 message. The actual implementation of such new version on networks and in user installations is not within the purview of ISO.  

F. Business examples:
Examples illustrating the change request.

Sample of a novated Trade with Unmasked Clearing Participant, with supplementary data:
<Document xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance" xmlns="urn:iso:std:iso:20022:tech:xsd:secl.001.001.04" xsi:schemaLocation="urn:iso:std:iso:20022:tech:xsd:secl.001.001.04 ASX_AU_CHS_clrg_501_001_02_secl_001_001_04.xsd">
<TradLegNtfctn>
	<ClrMmb>
		<PrtryId>
			<Id>01402</Id>
			<Issr>XASX</Issr>
		</PrtryId>
	</ClrMmb>
	
<ClrAcct>
		<Id>01402GA200</Id>
		<Tp>HOUS</Tp>
	</ClrAcct>
	<ClrDtls>
		<SttlmNetgElgblCd>NETT</SttlmNetgElgblCd>
		<ClrSgmt>
			<BIC>XASXAU2S</BIC>
		</ClrSgmt>
		<GrntedTrad>true</GrntedTrad>
	</ClrDtls>
	<TradLegDtls>
		<TradLegId>918100067403W555</TradLegId>
		<TradExctnId>1000555599</TradExctnId>
		<TradDt>2024-08-13T00:00:00+10:00</TradDt>
		<TxDtTm>2024-08-13T09:30:47+10:00</TxDtTm>
		<SttlmDt>
			<Dt>2024-08-15</Dt>
		</SttlmDt>
		<FinInstrmId>
			<ISIN>AU000000IVV3</ISIN>
			<OthrId>
				<Id>IVV</Id>
				<Tp>
					<Prtry>INFO</Prtry>
				</Tp>
			</OthrId>
		</FinInstrmId>
		<BuySellInd>SELL</BuySellInd>
		<TradQty>
			<Unit>100</Unit>
		</TradQty>
		<DealPric>
			<Val>
				<Amt Ccy="AUD">2.50</Amt>
			</Val>
		</DealPric>
		<PlcOfTrad>
			<Id>
				<MktIdrCd>XASX</MktIdrCd>
			</Id>
			<Tp>
				<Cd>EXCH</Cd>
			</Tp>
		</PlcOfTrad>
		<TradTp>OOBK</TradTp>
		<TradgPty>
			<PrtryId>
				<Id>1444</Id>
				<Issr>XASX</Issr>
			</PrtryId>
		</TradgPty>
		<TradgCpcty>AGEN</TradgCpcty>
		</TradLegDtls>
		<SttlmDtls>
		<SttlmAmt>
			<Amt Ccy="AUD">250</Amt>
			<CdtDbtInd>CRDT</CdtDbtInd>
		</SttlmAmt>
		<Dpstry>
			<BIC>XASXAU2S</BIC>
		</Dpstry>
	</SttlmDtls>
<SplmtryData>
	<Envlp>
<Document xmlns="urn:asx:xsd:xasx.501.001.02" xmlns:xsi="http://www.w3.org/2001/XMLSchema-instance" xsi:schemaLocation="urn:asx:xsd:xasx.501.001.02 ASX_AU_CHS_clrg_501_001_02_secl_001_001_04_sup.xsd">
<Clrg501SuplDataV01>
<NotfdTradLegDtls>
	<BuyrOrdrRefNb>1234567890</BuyrOrdrRefNb>
	<SellrOrdrRefNb>222222222</SellrOrdrRefNb>
	<GrntedTrad>
		<TradCtrPtyMmbId>
			<PrtryId>
				<Id>1777</Id>
				<Issr>XASX</Issr>
			</PrtryId>
		</TradCtrPtyMmbId>
		<TradCtrPtyClrMmbId>
			<PrtryId>
				<Id>01117</Id>
				<Issr>XASX</Issr>
			</PrtryId>
</TradCtrPtyClrMmbId>
</GrntedTrad>
</NotfdTradLegDtls>
</Clrg501SuplDataV01>
</Document>
</Envlp>
</SplmtryData>
</TradLegNtfctn>
</Document>
G. 
SEG/TSG recommendation:
This section is not to be taken care of by the submitter of the change request. It will be completed in due time by the SEG(s) in charge of the related ISO 20022 messages or the TSG for changes related to the BAH. 

	Consider
	
	Timing

	
	- Next yearly cycle: 2025/2026
(the change will be considered for implementation in the yearly maintenance cycle which starts in 2025 and completes with the publication of new message versions in the spring of 2026)
	

	
	- At the occasion of the next maintenance of the messages
(the change will be considered for implementation, but does not justify maintenance of the messages in its own right – will be pending until more critical change requests are received for the messages)
	

	
	- Urgent unscheduled
(the change justifies an urgent implementation outside of the normal yearly cycle)
	
	

	
	- Other timing:
	



Comments:


	Reject
	


Reason for rejection:


CR1476_ASX_CCP_Clearing_TradeLegAlignment_with_FIX_v1.docx	Produced by ASX	Page 3


image1.png
%)RAFTTradeLegNollllcalionVOS

~ Content
This section describes the content of this repository item.

LE ! | 4 ¥ Local Search &

> © Non Clearing Member [0,1] : PartyldentificationAndAccount227
> © Clearing Details [0,1] : Clearing?
+ O Trade Leg Details [1,1]: TradeLeg14
O Trade Leg Identification [1,1] : Max35Text
© Trade Identification [0,1] : Max35Text
© Trade Execution Identification [0,1] : Max35Text
© Unique Transaction Identifier [0,1] : UTlldentifier
© Order Identification [0,1] : Max35Text
© Allocation Identification [0,1] : Max35Text
> 2 Status [0,1]: Status5Code
© Trade Date [1,1]:1SODateTime
© Transaction Date Time [0,1] : ISODateTime
» ™ Settlement Date [0,1] : DateFormat66Choice
© Financial Instrument Identification [1,1] : Securityldentification48
> 2 Trading Currency [0,1] : CurrencyCode
> > Buy Sell Indicator [1,1] : Side1Code
> 2 Trade Quantity [1,1] : FinanciallnstrumentQuantity1Choice
> © Deal Price [1,1]: Price14
> © Gross Amount [0,1] : AmountAndDirection21
> © Accrued Interest Amount [0,1] : AmountAndDirection21
> © Place Of Trade [1,1]: Marketidentification4
> © Place Of Listing [0,1] : Marketldentification85
> 2 Trade Type [1,1] : TradeType1Code
> 2 Trade Transaction Condition [0;4] : TradeTransactionConditionSChoice
© Derivative Related Trade [0,1] : YesNolndicator
> © Broker [0,1] : PartyldentificationAndAccount230
> 2 Trading Party [1,1] : Partyldentification253Choice
© Trade Registration Origin [0,1] : Max35Text
> © Trading Party Account [0,1] : SecuritiesAccount19
+ 2 Trading Capacity [1,1] : TradingCapacitydCode
Aot
= PTTCTTTPRIT
4 Riskless Principal [RISP]
> ™ Trade Posting Code [0,1] : TradePosting1Code

~ Code Details

Name ® Mixed

Documentation | [Trading as Agent on behalf of a customer and as Principal. -
v

CodeName © mixc

Development Status” DEVELOPMENT

» External Code Information
» Mapping Standards

» CMP Information

~ Registration Information

Registration Status 4 Provisionally Registered
Removal Date o

Registration Status (SWIFT)" provisionally Registered
Removal Date (SWIFT) @

~ Constraints

Al the constraints contained in this object (other constraints - such as constraints defined on
type - may also apply).

*0

Name  Definition Expressi.. Expressi..





image2.png
@ Guaranteed Trade
v & Non Guaranteed Trade
> "¢ Trade Counterparty Member Identification

> "¢ Trade Counterparty Clearing Member Identification

Cross Element Complex Rule : Non Guaranteed Trade
Presence Rule





image3.png
v @& NonGuaaneed Trade
> % Trade Counterparty Member identfication

> % Trade Counterparty Clearing Member dentfication

Supplementary Data

v @& Guarantood Trado
> % Trae Countarparty Momber identiication

> 9% Trade Counterparty Clsaring Member dentiication

26 | 15O Desien Working Group | 09 April 2025 | Public

> True (Novated)

> False (Non-Novated)

Changed: Non Guaranteed Trade (Block) "Non Novated Scenarios”
- Trade Counterparty Member Identification “Counterparty Trading Participant”

- Trade Counterparty Member Clearing Identification "Counterparty Clearing Participant”

Changed: Guaranteed Trade (Block) "Novated Scenarios”
ASX Clear UIC e.g. 08332 or Unmask Participants UIC
- Trade Counterparty Member Identification "Counterparty Trading Participant”

- Trade Counterparty Member Clearing Identification "Counterparty Clearing Participant”

EDASX




image4.png
Clearing Details [0,1] : Clearing8
¥ - Settlement Netting Eligible Code [1,1] : NettingEligible1Code

= Clearing Seqment (011 Partvidentification2S3Choice

© Guaranteed Trade [0,1] : YesNolndicator

[© Trade Counterparty Identification [0,1] : NonGuaranteedTrade4|

> ®- Trade Counterparty Member Identification [1,1] : Partyldentification253Choice}
> ®- Trade Counterparty Clearing Member Identification [1,1] : Partyldentification2|
> ® Delivering Parties [0,1] : DeliveringPartiesAndAccount22

2. Receiving Parties [0,1]: ReceivingPartiesAndAccount22
—{= CrossElementComplexRuteNonGuaranteedTradePresenceRate—





image5.png
%RAFTTradeLegNolllicalionVOS

- Content ~ Message Building block Details
This section describes the content of this repository item. ‘General Information
veele 4 ¥ Local Search & Name TradeDate

Clearing Member [1,1] : Partyldentification253Choice
O Clearing Account [1,1] : SecuritiesAccount18
O Delivery Account [0,1] : SecuritiesAccount19
© Non Clearing Member [0,1] : PartyldentificationAndAccount227
© Clearing Details [0,1] : Clearing?
+ O Trade Leg Details [1,1]: TradeLeg14
O Trade Leg Identification [1,1] : Max35Text
© Trade Identification [0,1] : Max35Text
© Trade Execution Identification [0,1] : Max35Text

Documentation IProvldes the date or date and time of trade transaction.

© Unique Transaction Identifier [0,1]: UTlIdentifier

MinOccurs 1 MaxOccurs 1
© Order Identification [0,1] : Max35Text inOceurs [1_| Max Ocours (1|

© Allocation Identification [0,1] : Max35Text XML Tag TradDt

Stans 0.1 StansiCese

= = Type © DateAndDateTime2Choi C

[ Trade Date [1,1] : DateAndDateTime2Choice| ateAndDatelimeaChoice =&

D Date [1,1]: 1SODate Derived o

D Date Time [1,1] : ISODateTime Composite @

O TTEMSECHOn Date e [0, 11 1soateme.
AP element

Settlement Date [0,1] : DateFormat66Choice
© Financial Instrument Identification [1,1] : Securityldentification48 » CMP Information
Trading Currency [0,1] : CurrencyCode

» Synonyms
Buy Sell Indicator [1,1]: Side1Code
Trade Quantity [1,1] : FinanciallnstrumentQuantity1Choice pRCAsmpes)
© Deal Price [1,1] : Price14 ~ Constraints
© Gross Amount [0,1] : AmountAndDirection21 Al the constraints contained in this object (other constraints - such as constraints defined

© Accrued Interest Amount [0,1] : AmountAndDirection21 on type - may also apply).




image6.png
Condition  Description

Code
a8 ASX Bookbuild

AM ASX Match

88 Bulletin Board Trade

8C Preferenced Any Price Block Trade
8K Buy Back

8L Blocked Trade

8° Booking Purposes

o7 Any Price Block Trade

8V Book Value Switch

8w Buy and Write

8z Board Broker Sale

Y] Single Sided Combination Trade
< Standard Combination

<3 Centre Point Preference Trade
= Combination Trade

o Centre point

R Directed Reporting

g Exercise Call Option

& Delivery of a Future

53 Exercise Put Option

gQ Equity / Option Combination




image7.png
e

D

M

oL

4

N

R

i)

M

NX

oc

op

oL

on

or

os

ETF Special Trades
Forward Delivery

Foreign Markets

Govt Loan Securities

Interstate Agency

Index Replicating Special Crossing
Late Trade Report - Book Squaring
Late Trade Report - Hedging Trades
Late Trade Report - Order Completion
Late Trade Report - Error Rectifcation
Late Trade Report - Put Through

Loan of Securities

Loan Retum

Late Trade Report - Post 5PM

Market Information

NBBO Crossing Trade Report

OTC Contingent Equity Trade
Overseas Delivery

Odd Lot

Ovemight

Overseas Resident (Foreign to Foreign)

Overseas




image8.png
DRAFTTradeLegNolilicalionVOS

~ Content
This section describes the content of this repository item.

veele | 4 ¥ Local Search &

> © Delivery Account [0,1] : SecuritiesAccount19
> © Non Clearing Member [0,1] : PartyldentificationAndAccount227
> © Clearing Details [0,1] : Clearing?
+ O Trade Leg Details [1,1]: TradeLeg14

O Trade Leg Identification [1,1] : Max35Text

© Trade Identification [0,1] : Max35Text

© Trade Execution Identification [0,1] : Max35Text

© Unique Transaction Identifier [0,1] : UTlldentifier

© Order Identification [0,1] : Max35Text

© Allocation Identification [0,1] : Max35Text

> 2 Status [0,1]: Status5Code
© Trade Date [1,1]:1SODateTime
© Transaction Date Time [0,1] : ISODateTime
> > Settlement Date [0,1] : DateFormat66Choice

> © Financial Instrument Identification [1,1] : Securityldentificationd8
> 2 Trading Currency [0,1] : CurrencyCode
> = Buy Sell Indicator [1,1] : Side1Code
> 2 Trade Quantity [1,1] : FinanciallnstrumentQuantity1Choice
> © Deal Price [1,1]: Price14
> © Gross Amount [0,1] : AmountAndDirection21
> © Accrued Interest Amount [0,1] : AmountAndDirection21
> © Place Of Trade [1,1] : Marketidentification4
> © Place Of Listing [0,1] : Marketldentification85

‘Trade Transaction Condition [0,] : TradeTransactionConditionSChoice|

> #- Code [1,1]: TradeTransactionConditiondCode
> 9 Proprietary [1,1] : Genericldentification30

TVaTVE RETated Traae [0,

> © Broker [0,1] : PartyldentificationAndAccount230
Trading Party [1,1] : Partyldentification253Choice
© Trade Registration Origin [0,1] : Max35Text
> © Trading Party Account [0,1] : SecuritiesAccount19

> 2 Trading Capacity [1,1] : TradingCapacity5Code
> 2 Trade Posting Code [0,1] : TradePosting1Code
> - Safekeeping Place [0,1] : SafekeepingPlaceFormat43Choice

~ Message Building block Details
General Information

Name TradeTransactionCondition

Documentation  Indicates the conditions under which the order/trade is to be/was
executed.

MinOccurs 0 Max Occurs *

XML Tag TradTxCond

Type © TradeTransactionConditionSChoice -a
Derived O

Composite @

AP element

» CMP Information
» Synonyms
» Examples

~ Constraints
Al the constraints contained in this object (other constraints - such as constraints defined on
type - may also apply).

*0

Name  Definition Expressi.. Expressi..





image9.png
‘h’adeLeg 14

~ Content ~ Message Element Details
This section describes the content of this repository item. ‘General Information
bl 4 ¥/ Local search & Name TradeTransactionCondition
> © Financial Instrument Identification [1,1] : Securityldentificationdg

Documentation  Indicates the conditions under which the order/trade is to be/was
> = Trading Currency [0,1] : CurrencyCode executed.

> 2 Buy Sell Indicator [1,1] : Side1Code

> 2= Trade Quantity [1,1] : FinanciallnstrumentQuantity1Choice
> © Deal Price [1,1]: Price14

> © Gross Amount [0,1] : AmountAndDirection21

> © Accrued Interest Amount [0,1] : AmountAndDirection21

> © Place Of Trade [1,1] : Marketldentifications4

> © Place Of Listing [0,1] : Marketidentification35
- - Lade e [11): TageTvoe1Code .
> Trade Transaction Condition [0,] : TradeTransactionConditionChoice| Min Ocours |0 | Max Ocaurs
8 Code [1,1] : TradeTransactionCondition4Code XMLTag TradTxCond
+ Bad Name [BCBN] Type ol
+ Board Lot [BCBL] radeTransactionConditionSChoice - &
4 Cum Bonus [CBNS] Derived a

4 Cum Coupon [CCPN]
4 Cum Dividend [CDIV]
4 Cum Rights [CRTS]

4 Cum Warrant [CWAR] » CMP Information
4 Deliver Country Incorporation [BCPD]

Composite @
APl element

» Synonyms.

4 Delivery Form [BCFD]

4+ Ex Bonus [XBNS] > Examples

4 Ex Coupon [XCPN] ~ Constraints

4 Ex Dividend [XDIV] All the constraints contained in this object (other constraints - such as constraints defined on
4 Ex Rights [XRTS] type - may also apply).

4 ExWarrant [XWAR] * 0

4 Guaranteed Delivery [GTDL]

4 Market Price [MAPR] Name  Definition Expressi.. Expressi..

4 Negotiated Trade [NEGO]
4 Non Market Price INMPR]
4 Result Option [BCRO]
4 Result Repo [BCRP]
4 Special Cum Dividend [SPCU]
4 Special Ex Dividend [SPEX]
> 9 Proprietary [1,11 : Genericldentification30





image10.png
SRAFT TradeLegNotificationCancellationV05

~ Content
This section describes the content of this repository item.

veele | 4 ¥ Local Search &

Clearing Member [1,1] : Partyldentification253Choice
O Clearing Account [1,1] : SecuritiesAccount18
O Delivery Account [0,1] : SecuritiesAccount19
© Non Clearing Member [0,1] : PartyldentificationAndAccount227
© Clearing Details [0,1] : Clearing?
O Trade Leg Details [1,1] : TradeLeg11
O Settlement Details [1,1] : Settlement2
> Cancellation Reason [0,1] : CancellationReason36Choice
v 2 Code [1,1]: CancelledStatusReason16Code
4 Cancelled By Agent [CSUB]
4 Cancelled By System [CANS]
4 Cancelled By Third Party [CTHP]
4 Cancelled By Yourself [CANI]
4 Cancelled Due To Buy In [BYIY]
4 Cancelled Due To Corporate Action [CORP]
4 Cancelled Due To Transformation [CANT]
4 Cancelled Split Partial Settlement [CANZ]
4 End Of Life [CXLR]
+ Other [OTHR]
4 Securities No Longer Eligible [SCEX]
D Proprietary [1,1] : Genericldentification30
'O Supplementary Data (0] : SupplementaryDatal
17 CrossElementSimpleRule : DepositoryOrPlaceOfListingPresenceRule

~ Message Building block Details
General Information

Name CancellationReason

Documentation tpeclfles the reason of the cancellation.

MinOccurs 0 Max Occurs 1

XML Tag CxRsn.

Type o CancellationReason36Choice
Derived O

Composite

APl element

» CMP Information
» Synonyms
» Examples

~ Constraints

Al the constraints contained in this object (other constraints - such as constraints defined

on type - may also apply).




