

RA ID : CR1614
CHANGE REQUEST
FOR THE UPDATE OF ISO 20022 FINANCIAL REPOSITORY ITEMS

A. Origin of the request:
A.1 Submitter: UK NMPG 
A.2 Contact person: robin.leary@citi.com
 A.3 Sponsors: SMPG

B. Related messages:
semt.002 - SecuritiesBalanceCustodyReport

C. Description of the change request:
The Exposure Type indicator field is present in the subbalance sequence of the MT535 and allows for further identification of collateral related subbalances, eg repos, where generic COLO and COLI balance codes are used for multiple collateral purposes.
However, in the semt.002 and semt.003, the Exposure Type Indicator is not within the Balance Breakdown sequence and, hence, cannot be used in the same way.


D. Purpose of the change:
Add a new Exposure Type element and associated codes / proprietary elements to the Balance Breakdown sequence in the semt.002 and semt.003.

E. Urgency of the request:
Low

F. Business examples:
Examples illustrating the change request.

G. SEG/TSG recommendation:

☒ Consider   
Timing:
☒ Next yearly cycle: 2026/2027
☐ At the occasion of the next maintenance of the messages
☐ Urgent unscheduled
☐ Other timing:

☐ Reject
Reason for rejection:

Comments:
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