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[bookmark: _Toc294595164][bookmark: _Toc18922460]CR 001519: Modify Penalties sequence 
	Origin of request

	Requesting Group: 
	Euroclear Group, Clearstream, SMPG

	Sponsors

	Euroclear Group, Clearstream, SMPG

	Message type(s) impacted

	MT 537 / MT548

	Complies with regulation

	Regulation (EU) no 909/2014 of the European Parliament and of the Council of 23 July 2014 on improving securities settlement in the European Union and on central securities depositories and amending Directives 98/26/EC and 2014/65/EU and Regulation (EU) No 236/2012 (“EU CSD-Regulation”). 
Delegated Regulation (DR) 2018/1229, supplementing Regulation (EU) No 909/2014 of the European Parliament and of the Council with regard to regulatory technical standards on the settlement discipline regime (SDR)2. 
RTS: Regulatory Technical Standard, which are endorsed by the European Commission by means of a delegated act supplementing an EU Regulation or a Directive

	Business impact of this request

	low

	Commitment to implement the change

	Number of messages sent and received: /
Percentage of messages impacted: /
Commits to implement and when: Euroclear Group, SMPG in 2020

	Business context 

	The regulation will come in effect in September 2020. As the regulation is very descriptive and complex to implement, ECSDA, ECB/4CB have set-up a taskforce and hold regular workshops to agree on how CSDs have to implement the regulation. The ECSDA Settlement Fails Penalties Framework describes the practical implementation of the regulation. To implement the required reporting T2S will use the new ISO 20022 message semt.044. For SR2019 the ISO 15022 messages MT 548 and MT 537 have been created. Due to the timing constraints and ongoing discussions,  the current message MT 537 message is no longer in line with the requirements as described in the ECSDA Framework. Moreover, the MT 537 is not 100% in line with the definition of the semt.044, the message that will be used by T2S. 
The changes described in the change request are needed to ensure reporting in line with the regulation and compatibility between the ISO 20022 message and the ISO 15022 messages.

	
Nature of change

	There are 3 types of changes: 
- new fields, qualifiers or codes 
- updates of definitions
- some changes to the structure of the message. 

	New fields, qualifiers or codes required in MT537/MT548:

	Sequence
	Field, qualifier or code in MT537/MT548
	Change requested
	Comment

	D1
	:19A:
	Add a new qualifier

GBNT Global Net Amount
The global net amount for a party is the sum
of all cash penalties in this currency that this party is entitled to receive minus the sum of all cash penalties in this currency that are imposed to the party. 
A positive amount indicates that the party will be credited with this amount; a negative amount indicates that the amount will be debited.

Please remove the usage rule, the use of the sign is in the definition. 
	Evolution of the ECSDA Framework. The 2 existing qualifiers should not be deleted as they may still be needed in some scenarios.

	D1
	:22F::TRCA
	Add a new code

NAPI Natural person
Provided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP but is a CSD Participant that is a natural person. 

The code CSDP could be updated to indicate 
Provided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP but it is legal entity that is CSD Participant.
	In the UK natural persons can also open an account in EUI. Where they have settlement penalties calculated against them, we will include them in the bilateral net per counterparty but not in the global net, as these natural persons do not have the possibility to pay the penalty (they work via a custodian). So the processing is similar as for a CCP: we report the details of the penalty, the amount to be paid or received, is also included in the bilateral net calculation and reporting but is not included in the global net calculation and the cash is not collected via the CSD. 

	D1a1
	:20C:
	Add 2 new qualifiers: 

PPCM Previous Penalty Common Reference
If the penalty for which the details are provided was created from a re-allocation, this field provides the common identification of the penalty that is re-allocated.  This is the penalty that existed previously but was removed when the re-allocated penalty was created. 

PPRF Previous Penalty Reference
If the penalty for which the details are provided was created from a re-allocation, this field provides the common identification of the penalty that is re-allocated.
	To be in line with semt.044:

	D1a1
	:24B::REMO
	Add new codes: 

INSO Insolvency
Penalty was removed because insolvency proceedings are opened against the failing participant.

SESU Settlement Suspended
Penalty was removed because ISIN is suspended from settlement due to a reconciliation issue. 

TECH used TEIM Technical Impossibilities
Penalty was removed because there were technical impossibilities at the CSD level that prevent settlement, such as: a failure of the infrastructure components, a cyber-attack, network problems.

SUSP Trading Suspended
Penalty was removed because of ISIN suspension from trading.
	New codes provided by ESMA

	D1a1A1
	:17B:
	New qualifier

OKPE - Security subject to penalties. 
This flag indicates if the security is subject to penalties. It is used to indicate an exceptional situation. Absence of the flag indicates a value Yes, meaning that the security is subject to penalties
	Field present in semt.044

	D1a1A1
	:92B::EXCH
	Field should become repetitive
	Exchange rate has to be provided with respect to the EUR, e.g. USD => GBP has to be provided as USD => EUR, EUR => GBP

	D1a1A2
	:20C:
	New qualifier: 

NESP - Netting Service Provider Reference
Identification assigned by the netting service provider to identify the net transaction resulting from the netting process.
	Code present in semt.044

	D1a1A2a
	:22F::TRAN
	New qualifier, with 2 codes SETT and CORP
	Field present in semt.044

	D1a1A2a
	:22F::CAEV
	New qualifier, with Same event code as in field 32 22F of subsequence B2b
	Field present in semt.044

	D1a1A2a
	:22F:? :20C:?
	New field: 
Business Day Event identification
Code identifying the event that is responsible for the relevant cut-off. 

ECB provided the following list of event post MWG:
o    EDVP - End of DVP cut-off  
o    EBAT - End of BATM cut-off 
o    ECBO - End of CBO cut-off 
o    EFOP - End of FOP cut-off

	Field present in semt.044



	D1a1A2a
	:98C:
	New qualifier: 

SCTS - Scheduled cut-off timestamp
Scheduled cut-off timestamp
	Field present in semt.044




	Updated definitions:

	Field 
	Current definition
	New definition

	:22F::CODE in sequence D
	Complete/Updates Indicator
Specifies whether the statement is complete or contains changes only.
	Penalty List Type
Specifies the type of information held in the report: new penalties, amendments only or both new and amended penalties. 

	:22F::CODE//CURR
	CURR Current
 It is used by those securities settlement systems that report the new penalties and the modified penalties in one single message/report.
	CURR Current 
It is used by asset servicers or securities settlement systems that report the new penalties and the modified penalties in one single message/report.

	:22F::CODE//FWAM
	FWAM ForwardAmend 
The message is used to report a penalty list that has been amended (that is, the penalty list contains only updated and/or removed penalties that have already been previously reported in a FWIS Penalty List).
	FWAM
The message reports a penalty list that contains only updated and/or removed penalties. 

	:22F::CODE//FWIS
	FWIS Forward Initial Submission
The message is used to report a Daily Penalty List created for the first time (that is, the penalty list ontains only new computed penalties).
	FWIS 
The message is used to report a penalty list that contains only new computed penalties. 

	:98a::DACO
	DACO Computation Date/Time

The date on which the instruction fails to settle and for which a penalty is calculated. This date does not change through the life of the penalty. Updates are still reported with this date even if the update took place on another day.
	DACO Penalty Detection date/time

It is the day for which the penalty was computed. 
It is: 
-The date on which the instruction matched for LMFP. 
-The date on which an instruction fails to settle for SEFP. 
Note: This date is not updated upon re-calculation of the penalty and always relates to the business day for which the penalty was initially computed

	:22F::TRCA//CSDP (in sequence D1 and D1a)
	Provided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP and its party type is CSD Participant.
	Indicates that the failing or non-failing party of the penalty/claim is a regular CSD Participant.

	:22F::TRCA//ICSD (in sequence D1 and D1a)
	Provided when the ICSD itself is the failing or non-failing party of the
penalty/claim. This is used to differentiate between the ICSD as account
servicer/depository and the ICSD as participant of itself and is
mainly relevant in cross-CSD settlement. The AccountServicer/Depository
of the party provided in the message is the BIC of the ICSD
of the party, not the parent BIC of the party.
	Provided when the ICSD itself is the failing or non-failing party of the penalty/claim. This is used to differentiate between the ICSD as account servicer/depository and the ICSD as participant and is mainly relevant in cross-CSD settlement. 

	:22F::TRCA//NCSD (in sequence D1 and D1a)
	Provided when the CSD itself is the failing or non-failing party of the
penalty/claim. This is used to differentiate between the CSD as account
servicer/depositary and the CSD as participant of itself. The
AccountServicer/Depository of the party provided in the message is
the BIC of the CSD of the party, not the parent BIC of the party.
	Provided when the CSD itself is the failing or non-failing party of the penalty/claim. This is used to differentiate between the CSD as account servicer/depositary and the CSD as participant.

	:17B::CMPU
	CMPU Amount Computed Flag
Indicate if the amount computed will be added to the bilateral net or not. The amount computed will not be added to the bilateral net if one of the parties to the instruction is a CCP or is insolvent.
	CMPU
Amount considered for aggregation flag

Flag indicates whether or not the amount calculated for the reported penalty will be added to the aggregated amounts at global level. There could be several reasons for not considering the penalty amount. The flag is used to indicate an exceptional situation.  If the flag is not reported in the message this means that the penalty is considered for the calculation of aggregated amounts. 

	:25D::PNST//NCOM
	NCOM Not Computed 
For penalties that could not be computed (for example, in case of
missing reference data).
	NCOM Not Computed 
This code is used for penalties where the ISIN is out of scope of the securities subject to penalties as per  static data for all of the relevant business days of the penalty, but where the penalty is anyway reported to the party. 

	:24B::REMO
	REMO Remove Reason 
Specifies the reason why the instruction is cancelled.
	REMO Remove Reason 
Specifies the reason why the penalty is removed.

	:24B::ACTV
	UPDT Not Computed Reason 
Reason for the status Active (ACTV) provided when the penalty has been updated by T2S due to the change in the relevant reference data or after the re-inclusion of the penalty. It also includes the situation of a penalty that is re-included (every time a penalty is re-included,
T2S recalculates it to ensure latest data is taken).
	UPDT Update Reason 
This reason for the status Active (ACTV) is provided when the penalty has been updated due to the change in the relevant reference data or after the re-inclusion of the penalty.

	:24B::ACTV//RALO, :24B::REMO//RALO
	RALO Reallocated Reason 
Re-allocation of a Late Matching Fail Penalty (LMFP) from the instructing party to the delivering/receiving party.
	RALO Reallocated Reason 
Re-allocation of a Late Matching Fail Penalty (LMFP) from the instructing party to the delivering/receiving party, or from the failing party to the non-failing party, or vice versa.

	:19A::AMCO
	Amount of the penalty calculated based on the security and instruction
characteristics and the reason for the fail. For a Late Matching
Fail Penalty (LMFP) that spans several business days, this amount is
the sum of the amounts calculated for each applicable business day.
	Amount of the penalty calculated based on the security and instruction characteristics and the reason for the fail. For a Late Matching
Fail Penalty (LMFP) that spans several business days, this amount is the sum of the amounts calculated for each applicable business day.

A positive amount indicates that the party is entitled to the penalty whereas a negative amount indicates that the penalty is due to the counterparty.

	:98a::PEDA
	PEDA 
Penalty Date/Time 
Date/time on which the penalty is calculated. In case of an update,this is the date on which the new values are calculated.
	PEDA
Penalty Date/Time

Date that composes the penalty. 
For LMFP, there will be as many penalty dates as business days where a transaction fails to settle due to the late matching. The penalty date can be in the past compared to the penalty detection date.
For SEFP there is only 1 penalty date.  

	:17B::MRED
	Information provided for penalties where there is missing reference data on this business day.
	Information provided for penalties where there is missing reference data on this business day.

The flag is used to indicate an exceptional situation and the value YN indicates that the penalty is detected but missing reference data prevented the calculation of the penalty amount. If the flag is not reported in the message this means that the reference data is available to calculate the penalty. 

	:17B::LIQU
	LIQU Liquid 
The Liquidity is a binary classification of securities that applies for shares, that is, when the Financial Instrument Type of the security is "SHRS" and that specifies whether the security is "Liquid" or "Illiquid".
	LIQU Liquid The Liquidity is a binary classification of securities that applies for shares, that is, when the Financial Instrument Type of the security is "SHRS" and that specifies whether the security is "Liquid" or "Illiquid".
Absence of this flag indicates that liquidity is not relevant for the ISIN reported, e.g. because the financial instrument is not a share. 

	:17B::SMEM
	SMEM
SME Growth Market 
Binary classification that specifies whether the security was traded in a SME Growth Market or not. According to the CSDR regulation, the SME Growth Market is not a characteristic of the ISIN but it is based on the value of the place of trade (Market Identifier Code) of the underlying transaction. The list of SME Growth Markets is a static list, maintained by ESMA for the CSDR regulation.
	SMEM
SME Growth Market 
Binary classification that specifies whether the security was traded in a SME Growth Market or not. According to the CSDR regulation, the SME Growth Market is not a characteristic of the ISIN but it is based on the value of the place of trade (Market Identifier Code) of the underlying transaction. The list of SME Growth Markets is a static list, maintained by ESMA for the CSDR regulation.
Absence of this flag indicates that the place of trade is not known or is not relevant for the ISIN reported. 

	:19A:
	CASH Cash Side 
Penalty based on the amount of cash failed to be delivered and the discount rate of the relevant currency.

SECU Securities Side 
Penalty based on the quantity of securities failed to be delivered and penalty rate of the ISIN.
	CASH Cash Side 
Penalty based on the amount of cash failed to be delivered and the discount rate of the relevant currency.
A positive amount indicates that the party is entitled to the penalty whereas a negative amount indicates that the penalty is due to the counterparty.

SECU Securities Side 
Penalty based on the quantity of securities failed to be delivered and penalty rate of the ISIN (or the discount rate of the currency in case the calculation method is MIXE).
A positive amount indicates that the party is entitled to the penalty whereas a negative amount indicates that the penalty is due to the counterparty.

Please also remove the usage rule. 



Changes to the structure of the message
1) The field :92B::EXCH in sequence D1a1A1 FIA should become repetitive. According to the ECSDA Framework the exchange rate has to be provided with respect to the EUR, e.g. USD => GBP has to be provided as USD => EUR, EUR => GBP
2) The sequence D1a1A2a Transaction Details contains 2 fields :98a: (index 113 and index 119). All :98s: fields should be grouped in one position.
3) The sequence D1a1A2a TRANSDET and the subsequences of this sequence should be brought one level up, to bring the message better in line with the structure of the semt.044 
Instead of 
· Sequence D1a1 PENDET PenaltyDetails
· Sequence D1a1A CALDET Calculation Details
· Sequence D1a1A1 FIA
· Sequence D1a1A2 TRAN
· Sequence D1a1A2a TRANSDET
· D1a1A2a1 STAT
· D1a1A2a1A REAS
The structure should be 
· Sequence D1a1 PENDET PenaltyDetails
· Sequence D1a1A CALDET Calculation Details
· Sequence D1a1A1 FIA
· Sequence D1a1B TRAN
· Sequence D1a1B1 TRANSDET
· D1a1B1a STAT
· D1a1B1a1 REAS


	Workaround

	The MT537 PENA sequence and subsequences contain a number of :70E::ADTX narratives that can be used to report information that cannot be reported in a structured field.

	Examples

	As the regulation is not yet effective and the MT537 is not yet used, it is not possible to provide detailed scenario examples.





Standards Illustration
Please see attached the illustration in the MT537 of the implementation of the CR.




The implementation of this CR in the MT 548 will be similar to the MT 537 presented here.

SWIFT Comment

	Additional request provided during the consultation period.
1. Addition of the Acknowledge Timestamps and Matched Timestamps.
As those two timestamps are triggering the penalty for the transaction, those timestamps should be present in the MT 548, MT 536 and MT536. Those timestamps are already present in the ISO20022 corresponding messages used by T2S. 

2. To avoid other type of penalties, the DSS should be removed from the field 22: Penalty Type Indicator: Penalty Type. The format should be updated from F to H.

3. To avoid other Calculation Method the DSS should be removed from the field 22: Calculation Method Indicator: Calculation Method. The format should be updated from F to H.

4. The CSDR Article 7 reporting requires the information which led to the penalties for the securities i.e. Total, Fails and Settled. The current information should then be added: 
- The number of securities in value which could not be settled
- The number of securities in volume which could not be settled
- The safekeeping account (outside of the transaction details).






Working Group Meeting

	Discussion

	New fields, qualifiers or codes required in MT537/MT548:
The group went through all requested fields and only the ones that were discussed are reported below.

Field 19A GBNT – As the global net amount for a party is the sum of all aggregated amounts, why should this field be added?
Submitter response: Initially the ECSDA Framework mentioned that we needed to report the aggregated credits and the aggregated debits separately, that is why we have asked, for SR 2019, for 2 amounts. 
Afterwards ECSDA changed its mind and now they stipulate that we have to report the global net amount, so we need a new field. We have not asked to remove the other 2 amounts, as there are scenarios (e.g. for the penalties on bridge activity) where it is necessary or handy to have to 2 amounts. 
---------------------------------------------------------------------------------------------------------------------------

Field 20C PPRF Previous Penalty Reference
the group requested to use the below definition (removing the word common).
“If the penalty for which the details are provided was created from a re-allocation, this field provides the identification of the penalty that is re-allocated.”
---------------------------------------------------------------------------------------------------------------------------

Field :22F::TRCA//NAPI  - Why make  an exception for this capacity participants. ECSDA framework states that this should be an exception so why is this required? 
The code is not present in the semt.044 therefore its presence in ISO 15022 is questioned by the MWG.  Argument provided for this addition is that it is required when external CSDs must transfer their data to their participants. 
Concerning the definition:
“Where they have settlement penalties calculated against them, we will include them in the bilateral net per counterparty but not in the global net, as these natural persons do not have the possibility to pay the penalty”
Point was raised that settlement penalties should not be included neither in in the global net NOR in the bilateral net per counterparty. If the penalties are not computed why should they should not be included in the global net but in the bilateral net per counterparty?

Submitter response: Natural persons will be treated similarly to CCPs: the penalties involving them will be calculated and reported, but the CSD will not collect or distribute the penalties. A code is required to indicate this. 
Note that EUI will continue to service the Irish market for a while after the BREXIT and the start of the CSDR regulation. Moreover, other EU markets could have a need for this code.
---------------------------------------------------------------------------------------------------------------------------

Field :17B::OKPE
The presence was questioned. Depending on the timing, some securities are not included in the system; therefore this info should be available not only in the semt.044 but also in MT.
---------------------------------------------------------------------------------------------------------------------------

Field :98C::SCTS
The presence was questioned. The cut off of time can be delayed in the system and therefore this field allows informing of the new deadline to allow the correct calculation of the fees. 
The group requested that the name of the field should be “ACTUAL Scheduled cut-off time” for more clarity.
Question from SWIFT, should we foresee two codes, one for the actual and one for the scheduled ?
---------------------------------------------------------------------------------------------------------------------------

Field :17B::MRED
The group raised the fact that the field might be optional as most of the time, there will no missing data. But as the regulators do not want to assume anything, the flag must always be present to avoid any ambiguity.
---------------------------------------------------------------------------------------------------------------------------

The business case behind the addition of the Acknowledged Status Time Stamp and the Matched Status Time Stamp was well understood by the MWG. However the group requested to have the list of impacted messages. As those timestamps are currently present into the sese.024, semt.017 and semt.018 we would not deviate from the coexistence rules and add the time stamps only in the MT 548, MT 536 and MT 537.
---------------------------------------------------------------------------------------------------------------------------

The addition of data for the CSDR Article 7 reporting was not questioned and will be added in the PENA section of the MT537 and MT548. A requested will be made to reflect this addition into the semt.044.

Update of definitions:
The group went through all requested definition updates and only the ones that were discussed are reported.

:22F::TRCA//CSDP (in sequence D1 and D1a)
The new definition was rejected and the old one is kept: “Provided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP and its party type is CSD Participant.” 

:25D::PNST//NCOM
The new definition was rejected and the old one is kept: “For penalties that could not be computed (for example, in case of missing reference data).”

:17B::MRED
The new definition proposed need to be updated as follow: “Information provided for penalties where there is missing reference data on this business day. The flag is used to indicate an exceptional situation and the value Y indicates that the penalty is detected but missing reference data prevented the calculation of the penalty amount. If the flag is not reported in the message this means that the reference data is available to calculate the penalty.”

Field :17B::CMPU
Issue here is on what should be included or not. 
The definition stays:” Indicate if the amount computed will be added to the bilateral net or not. “
The MWG raised some concerns as if the amount is present in the penalty file, it should always be added.
If insolvency means not computed either does not calculate so just remove the amount completely.
The group proposed an addition of a Field :24B:: with addition of reason code NOT COMPUTED instead of change of definition in :25D::PNST//NCOM

Changes to the structure of the message
The group accepted the removal of the DSS (from format 22F to 22H) in the following fields “Penalty Type Indicator: Penalty Type” and “Calculation Method Indicator: Calculation Method”
The group agreed to move the transaction detail (Sequence D1a1A2 TRAN) out of the calculation details sequence (Sequence D1a1A CALDET Calculation Details)


	Decision

	APPROVED



Final decision of the Securities SEG regarding ISO 20022 messages:
	Approve the MWG decision
	approved


Comments:

	Reject the MWG decision
	


Reason for rejection:



[bookmark: _Toc18922461]CR 001520: Add qualifiers for CSD-R buy-ins – WITHDRAWN BY SUBMITTER
	Reason for withdrawal from the submitter

	To respect the Swift milestone to file change requests for SR2020, Euroclear has drafted previously 2 change requests related to the topic of reporting buy-in information to the CSD (i.e. MT530/sese.030 including buy-in details and MT537 to report back on the updates done to the instruction using the MT530). 
Upon finalization of the analysis on buy-in reporting, Euroclear decided to withdraw both change requests, for the following reasons: 
The Euroclear CSD’s are not involved in the buy-in process (i.e. trading activity); they only have a reporting and record keeping responsibility. We are, however, of the opinion that this responsibility should be removed. Requesting changes to the messages and thus catering for a Swift solution de facto means that the CSD’s accept the responsibility for the reporting of the final buy-in information. As we could not find support for the CRs with ECSDA, we consider that other CSDs share the same opinion. 
Several parties commented on the use of the MT530/sese.030. The MT530/sese.030 is an ‘incorrect’ message to report buy-in information : 
o The buy-in information is 'post event' (i.e. trade details relate to a trade that is completed), whereas the MT530/sese.030 message is meant to update processing parameters on an instruction that is not yet end-of-life. 
o The buy-in information has as purpose to ‘report’, whereas the MT530/sese.030 has as purpose to ‘process’. 
o The buy-in information is about ‘trading’, whereas the MT530/sese.030 is about ‘settlement’. 
o The buy-in information is about another trade than the one referred to in the message MT530/sese.030. 
As the CRs only consider the reporting responsibility, other parties involved in buy-in processing may have needs that are not covered by the proposed change requests. 

To cater for all messaging needs around buy-in instructions and reporting new ISO20022 messages will be needed, but these should be defined by the parties involved in these processes.
It is technically currently possible to use the MT530 but it requires the use of (and request of) DSS. However, since the MT530 only will cover for such a marginal part of the buy ins process it is simply not a good idea to build upon this specific message.




[bookmark: _Toc18922462]CR 001521: Add fields to allow use as payment pre-advice message for CSDR Settlement Penalties 
	Origin of request

	Requesting Group: 
	Euroclear Group

	Sponsors

	Euroclear Group

	Message type(s) impacted

	MT 537

	Complies with regulation

	Regulation (EU) no 909/2014 of the European Parliament and of the Council of 23 July 2014 on improving securities settlement in the European Union and on central securities depositories and amending Directives 98/26/EC and 2014/65/EU and Regulation (EU) No 236/2012 (“EU CSD-Regulation”). 
Delegated Regulation (DR) 2018/1229, supplementing Regulation (EU) No 909/2014 of the European Parliament and of the Council with regard to regulatory technical standards on the settlement discipline regime (SDR)2. 
RTS: Regulatory Technical Standard, which are endorsed by the European Commission by means of a delegated act supplementing an EU Regulation or a Directive

	Business impact of this request

	low
This change is required for new business processes related to settlement penalties processing.

	Commitment to implement the change

	Number of messages sent and received: /
Percentage of messages impacted: /
Commits to implement and when: EU in 2020

	Business context 

	According to the regulation and the ECSDA Settlement Penalties Framework the CSDs have to send a 'preadvice of payment' informing their participants of the amount that will be credited or debited from their account in the frame of the settlement penalties processing. 

	Nature of change

	CR1519 for the MT537 already contains the request for a new field to contain the global net amount, the amount that will be debited or credited to the party that will receive the report. 
Additional fields that are required are :  
cash account to be debited or credited
payment date

These optional fields can be added in the sequence where the party is reported, ie in sequence D1 Penalties per currency for a Party.

	Workaround

	Use narratives available on the message.

	Examples

	
[image: ]
[image: ]
[image: ]






Standards Illustration
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SWIFT Comment

	No comment on the CR.

The CR concerns the MT 537 and SWIFT is wondering if those fields should be added in the ISO20022 corresponding message (semt.018) as the semt.044 will transport the penalty from the CSD.





Working Group Meeting


	Discussion

	The group agreed to add those two fields and requested ECSDA to submit a CR for the addition of those fields into the semt.044.

	Decision

	APPROVED



Final decision of the Securities SEG regarding ISO 20022 messages:
	Approve the MWG decision
	approved


Comments:

	Reject the MWG decision
	


Reason for rejection:



[bookmark: _Toc18922463]CR 001522: New fields for follow-up of buy-in  process – WITHDRAWN BY SUBMITTER
	Reason for withdrawal from the submitter

	To respect the Swift milestone to file change requests for SR2020, Euroclear has drafted previously 2 change requests related to the topic of reporting buy-in information to the CSD (i.e. MT530/sese.030 including buy-in details and MT537 to report back on the updates done to the instruction using the MT530). 
Upon finalization of the analysis on buy-in reporting, Euroclear decided to withdraw both change requests, for the following reasons: 
The Euroclear CSD’s are not involved in the buy-in process (i.e. trading activity); they only have a reporting and record keeping responsibility. We are, however, of the opinion that this responsibility should be removed. Requesting changes to the messages and thus catering for a Swift solution de facto means that the CSD’s accept the responsibility for the reporting of the final buy-in information. As we could not find support for the CRs with ECSDA, we consider that other CSDs share the same opinion. 
Several parties commented on the use of the MT530/sese.030. The MT530/sese.030 is an ‘incorrect’ message to report buy-in information : 
o The buy-in information is 'post event' (i.e. trade details relate to a trade that is completed), whereas the MT530/sese.030 message is meant to update processing parameters on an instruction that is not yet end-of-life. 
o The buy-in information has as purpose to ‘report’, whereas the MT530/sese.030 has as purpose to ‘process’. 
o The buy-in information is about ‘trading’, whereas the MT530/sese.030 is about ‘settlement’. 
o The buy-in information is about another trade than the one referred to in the message MT530/sese.030. 
As the CRs only consider the reporting responsibility, other parties involved in buy-in processing may have needs that are not covered by the proposed change requests. 

To cater for all messaging needs around buy-in instructions and reporting new ISO20022 messages will be needed, but these should be defined by the parties involved in these processes.
It is technically currently possible to use the MT530 but it requires the use of (and request of) DSS. However, since the MT530 only will cover for such a marginal part of the buy ins process it is simply not a good idea to build upon this specific message.




[bookmark: _Toc18922464]CR 001532: Add new narrative field 
	Origin of request

	Requesting Country: 
	BE Belgium

	Sponsors

	Febelfin WG MT586 (portfolio transfers)

	Message type(s) impacted

	MT 586

	Complies with regulation

	None

	Business impact of this request

	
MEDIUM

	Commitment to implement the change

	Number of messages sent and received: /
Percentage of messages impacted: /
Commits to implement and when: BE Belgian Febelfin WG transfers MT586 2020

	Business context 

	1. All banks who use the MT586 for portfolio transfers
2. The status code field 25D in subsequence B contains the reject code when transfers are not accepted for whatever reason. There is no narrative field underneath this field to describe the actual reject reason.

	Nature of change

	Addition of a narrative field 70E underneath the field 25D status code in Sequence B.

	Workaround

	Field 70E only exists underneath certain fields in Sequence B, eg field 35B (Identification of the financial instrument), so this can be used to add a narrative concerning the reject reason. But since this field belongs to field 35B, this is not adequate when the reject reason concerns some other particular field.

	Examples

	No actual example available, if field 70E is added underneath field 25D, it can serve as free field for explaining the reject reason, eg:
- account not known in our books
- blocked security because of…



Standards Illustration
[image: ]
[image: ]
[image: ]
SWIFT Comment

	Instead of adding a single narrative reason, Swift proposes to implement the regular ISO15022 structure using a 24B under the 25D. This structure involves a narrative reason. 
Should you have already a standardised list of reason?
Should the ISO20022 (sese.037) also be updated?





Working Group Meeting


	Discussion

	The group agreed with the swift proposal to have the regular ISO15022 status / reason structure (the combination of a 25D with a 24B). The group requested also to have the reason codes list and it was provided as below (translated from French): 

(01) Account owner : Unmatch Name
(02) Account Number : Unknown account owner
(03) Isin : Unknown ISIN
(04) Quantity : Issue with decimals
(05) SSI : SSI unknown or invalid
(06) Duplicates 
(07) Ongoing Corporate Action

One concern was raised after the MWG concerning the addition of those reason in the corresponding ISO20022 message (sese.037) and since we need to ensure coexistence, the reason code will also be added as optional to the sese.037.


	Decision

	APPROVED



[bookmark: _GoBack]Final decision of the Securities SEG regarding ISO 20022 messages:
	Approve the MWG decision
	approved


Comments:

	Reject the MWG decision
	


Reason for rejection:

[bookmark: _Toc18922465]Overview of SWIFT Change requests 
None
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MT 537 Statement of Pending Transactions

MT 537 Scope

This message is sent by an account servicer (account servicing institution) to an account owner or its
designated agent. The account servicer may be a local agent (sub custodian) acting on behalf of their
global custodian customer, or a custodian acting on behalf of an investment management institution or
a broker/dealer.

This message is used to provide, as at a specified time, the details of pending increases and decreases
of holdings, for all or selected securities in a specified safekeeping account, for all or selected reasons
why the transaction is pending.

The statement may also include future settlement or forward transactions which have become binding
on the account owner.

This message may also be used to respond to a request for statement/status advice, that is, the MT
549 Request for Statement/Status Advice and to report that there are no pending transactions.

In the framework of a settlement penalties regime, the message can be sent by a market infrastructure
or an account servicer to an account owner or its designated agent to provide the details of the penal-
ties calculated on instructions that matched or settled late. In this case, the instructions referred to in the
report may no longer be pending at the moment of reporting.

MT 537 Format Specifications

MT 537 Statement of Pending Transactions

Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
Mandatory Sequence A General Information
M 16R Start of Block GENL 1
M 28E Page Number/Continuation 5n/4lc 2
Indicator
(@] 13a | STAT Number Identifi- | Statement Number Al 3
cation
M 20C |SEME Reference Sender's Message Reference |:4!c//16x 4
23G Function of the Message 4\c[/4'c] 5
—
M 98a |4lc Date/Time (see qualifier description) A C,E 6
—
——
M 22a |4lc Indicator (see qualifier description) F,H 7
|
----> Optional Repetitive Subsequence Al Linkages
M 16R Start of Block LINK 8






MT 537 Statement of Pending Transactions

Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
(0] 13a |LINK Number Identifi- | Linked Message A B 9
cation
M 20C |4lc Reference (see qualifier description) 4lc//16x 10
M 16S End of Block LINK 11
----| End of Optional Repetitive Subsequence Al Linkages
——
(0] 95a |4lc Party (see qualifier description) L,P,R 12
|
M 97a | SAFE Account Safekeeping Account A B 13
M 17B | ACTI Flag Activity Flag 4lc//1la 14
16S End of Block GENL 15
End of Mandatory Sequence A General Information
----> Optional Repetitive Sequence B Status
M 16R Start of Block STAT 16
25D |4lc Status Code (see qualifier description) :41c/[8c]/4!c 17
----> Optional Repetitive Subsequence B1 Reason
M 16R Start of Block REAS 18
M 24B |4lc Reason Code (see qualifier description) :41c/[8c]/4!c 19
(0] 70D |REAS Narrative Reason Narrative :41c//6*35x 20
M 16S End of Block REAS 21
----| End of Optional Repetitive Subsequence B1 Reason
----> Mandatory Repetitive Subsequence B2 Transaction
M 16R Start of Block TRAN 22
----> Mandatory Repetitive Subsequence B2a Linkages
M 16R Start of Block LINK 23
13a | LINK Number Identifi- | Linked Message A, B 24
cation
M 20a |4lc Reference (see qualifier description) Cc,uU 25
M 16S End of Block LINK 26
----| End of Mandatory Repetitive Subsequence B2a Linkages
Optional Subsequence B2b Transaction Details
M 16R Start of Block TRANSDET 27
R
(0] 94a |4lc Place (see qualifier description) B,C,F,HL 28






Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
M 35B Identification of the Financial |[ISIN1lel12!c] 29
Instrument [4*35x]

>

M 36B |4lc Quantity of Finan- | (see qualifier description) :4lc//4\c/15d 30

cial Instrument

|
—->

(0] 19A |4lc Amount (see qualifier description) :41c//[N]3'al5d 31
—|
>

M 22a |4lc Indicator (see qualifier description) F,H 32
|
—->

M 98a |4lc Date/Time (see qualifier description) A B, C 33
—|

o 70E |TRDE Narrative Transaction Details Narrative | :4!c//10*35x 34
----> Optional Repetitive Subsequence B2b1 Settlement Parties

M 16R Start of Block SETPRTY 35
—->

M 95a |4lc Party (see qualifier description) C,L,P,Q,R 36
—|

(0] 97a | SAFE Account Safekeeping Account A B 37

(0] 20C |PROC Reference Processing Reference :41c//16x 38

M 16S End of Block SETPRTY 39
----| End of Optional Repetitive Subsequence B2b1 Settlement Parties

M 16S End of Block TRANSDET 40
End of Optional Subsequence B2b Transaction Details

M 16S End of Block TRAN 41
----| End of Mandatory Repetitive Subsequence B2 Transaction

M 16S End of Block STAT 42
----| End of Optional Repetitive Sequence B Status
----> Optional Repetitive Sequence C Transactions

M 16R Start of Block TRANS 43
----> Mandatory Repetitive Subsequence C1 Linkages

M 16R Start of Block LINK 44






MT 537 Statement of Pending Transactions

Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
(0] 13a |LINK Number Identifi- | Linked Message A B 45
cation

M 20a |4lc Reference (see qualifier description) Cc,uU 46

M 16S End of Block LINK 47
----| End of Mandatory Repetitive Subsequence C1 Linkages
Optional Subsequence C2 Transaction Details

M 16R Start of Block TRANSDET 48
—->

(0] 94a |4lc Place (see qualifier description) B,C,F,HL 49
—|

M 35B Identification of the Financial |[ISIN1le12!c] 50

Instrument [4*35X]

—->

M 36B |4lc Quantity of Finan- | (see qualifier description) :4lc//4lc/15d 51

cial Instrument

|
—

(0] 19A |4lc Amount (see qualifier description) :41c//[N]3'al5d 52
—
>

M 22a |4lc Indicator (see qualifier description) F,H 53
|
—

M 98a |4lc Date/Time (see qualifier description) A B, C 54
—

(0] 70E | TRDE Narrative Transaction Details Narrative | :4!1c//10*35x 55
----> Optional Repetitive Subsequence C2a Settlement Parties

M 16R Start of Block SETPRTY 56
—

M 95a |4lc Party (see qualifier description) CLPQR 57
—

(0] 97a | SAFE Account Safekeeping Account A B 58

(0] 20C |PROC Reference Processing Reference :41c//16x 59

M 16S End of Block SETPRTY 60
----| End of Optional Repetitive Subsequence C2a Settlement Parties

M 16S End of Block TRANSDET 61






Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
End of Optional Subsequence C2 Transaction Details
----> Optional Repetitive Subsequence C3 Status
16R Start of Block STAT 62
M 25D |4lc Status Code (see qualifier description) :41c/[8c]/4!c 63
----> Optional Repetitive Subsequence C3a Reason
M 16R Start of Block REAS 64
M 24B |4lc Reason Code (see qualifier description) :41c/[8c]/4!c 65
(0] 70D |REAS Narrative Reason Narrative :41c//6*35x 66
M 16S End of Block REAS 67
----| End of Optional Repetitive Subsequence C3a Reason
M 16S End of Block STAT 68
----| End of Optional Repetitive Subsequence C3 Status
M 16S End of Block TRANS 69
----| End of Optional Repetitive Sequence C Transactions
----> Optional Repetitive Sequence D Penalties
M 16R Start of Block PENA 70
69a |STAT Period Statement Period A, B 71
M 22F |4lc Indicator (see qualifier description) :41c/[8c]/4!\c 72
——
(0] 95a |4lc Party (see qualifier description) L, P 73
|
----> Optional Repetitive Subsequence D1 Penalties per Currency for a Party
M 16R Start of Block PENACUR 74
(0] 11A |PECU Currency Currency of Penalties :41c//3la 75
——
(0] 98a |4lc Date/Time (see qualifier description) A C 76
|
O 97a |CASH Account Cash Account AE 77
R
M 95a |4lc Party (see qualifier description) L,P,Q,R 78
|
M 22F |TRCA Indicator Party Capacity Indicator :4lc/[8c)/4lc 79
—->
(0] 19A |4lc Amount (see qualifier description) :41c//[N]3'al5d 80

10
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Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
----> Optional Repetitive Subsequence Dla Penalties per Counterparty
M 16R Start of Block PENACOUNT 81
—->
M 95a |4lc Party (see qualifier description) L,P,Q,R 82
—|
22F |TRCA Indicator Party Capacity Indicator :41c/[8c]/4!c 83
M 19A |AGNT Amount Bilateral Net Amount :41c//[N]3'alsd 84
----> Optional Repetitive Subsequence Dl1al Penalty Details
M 16R Start of Block PENDET 85
>
M 20C |4lc Reference (see qualifier description) 41c//16x 86
|
M 22H |PNTP Penalty Type In- | Penalty Type H, F 87
dicator
(0] 17B |4lc Amount Compu- | (see qualifier description) 4lc//1la 88
ted Flag
(0] 25D |PNST Status Code Penalty Status :41c/[8c]/4!c 89
—
(0] 24B | 4lc Reason Code (see qualifier description) :4lc/[8c)/4!lc 90
—
(0] 70D |REAS Status Narrative | Reason Narrative :41c//6*35x 91
M 19A |AMCO Amount Amount Computed :41c//[N]3'alsd 92
22F |CALM Calculation Meth- | Calculation Method :41c/[8c]/4!c 93
od Indicator
M 99A |DAAC Number Days Number Days :41c//[N]3!n 94
----> Optional Repetitive Subsequence D1alA Calculation Details
M 16R Start of Block CALDET 95
98a |4lc Date/Time (see qualifier description) A C, E 96
(0] 17B | MRED Missing Refer- Missing Reference Data 4lcl/lla 97
ence Data Flag
Optional Subsequence D1alAl Financial Instrument Attributes
M 16R Start of Block FIA 98
M 35B Identification of the Financial |[ISIN1lel2!c] 99
Instrument [4*35x]
(0] 12a |CLAS Type of Financial | Classification Type A C 100
Instrument
——
(0] 17B |4lc Flag (see qualifier description) 4lcl/lla 101

11





Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name

|

(0] 90a |AMNT Price Price A B 102
—->

(0] 94a |4lc Place (see qualifier description) B, L 103
—|
>

(0] 98a |4lc Date/Time (see qualifier description) A C 104
|
—->

(0] 92a |4lc Rate (see qualifier description) A B 105
—|

o 70E |FIAN Narrative Financial Instrument Attribute | :41c//10*35x 106

Narrative

M 16S End of Block FIA 107
End of Optional Subsequence D1alA1l Financial Instrument Attributes
>

(0] 92a |4lc Rate (see qualifier description) A B 108
|
—

(0] 19A |4lc Amount (see qualifier description) :41c//[N]3'al5d 109
—

. .

M 16R Start-ef Bleek RELTRAN 110
N
—

M 16R Start-ef Bleek FRAN 12
>
—
—

v 98a |4 Date/Time {see-qualifier-description) A-BC 114
_|,
—

12
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Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name

—

—

_i,

=

—

—

—
o LEA | REEA SR PestactEasnns B e
M 16R Start of Block STATF 121
M 25D | 4le Status-Cede {see-gqualifierdeseription) Alef[8eldle 121
M 16R Start-ef Bloek REAS 123
o b |REAS Narrative Reason Narrative 4lc//6*35x 124
M 16S End of Block REAS 126
M 16S End-ofBleek STATF 127

tve

M 16S End-ofBleek FRAN 129
M 16S End of Block RELTRAN 130

End of Optional Subsequence D1alB Related Transaction
(0] 70E |ADTX Narrative Additional Information Narra- | :41c//10*35x 130

tive

M 16S End of Block CALDET 132

----| End of Optional Repetitive Subsequence D1alA Calculation Details
(0] 70E |ADTX Narrative Additional Information Narra- | :4!c//10*35x 132

tive

Optional Subsequence D1alB Related Transaction

13





Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
M 16R Start of Block RELTRAN 134
—
M 20C |4lc Reference (see qualifier description) 4lc//16x 134
|
Optional Subsequence D1alB1 Transaction Details
M 16R Start of Block TRAN 136
—
M 22a |4lc Indicator (see qualifier description) F, H 136
|
>
M 98a |4lc Date/Time (see qualifier description) A B, C 137
-
——
(0] 97a |4lc Account (see qualifier description) A B, E 138
|
>
(0] 95a |4lc Party (see qualifier description) L,P,Q,R 139
-
—
M 22H |4lc Indicator_TO BE | (see qualifier description) Alcl/dlc 140
DELETED IF IT
ACCEPT NEW
MODELING
>
M 36B |PSTA Quantity of Finan- | Posting Quantity :41c//4c/15d 141
cial Instrument
|
(0] 19A |PSTA Amount Posting Amount :41c//[N]3'al5d 142
----> Optional Repetitive Subsequence D1lalBla Status
16R Start of Block STAT 145
25D |4lc Status Code (see qualifier description) :41c/[8c]/4!c 144
----> Optional Repetitive Subsequence D1alBlal Reason
M 16R Start of Block REAS 147
M 24B |4lc Reason Code (see qualifier description) :41c/[8c]/4lc 146
(0] 70D |REAS Narrative Reason Narrative :41c//6*35x 147
M 16S End of Block REAS 150

14
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Status Tag Qualifier Generic Field Detailed Field Name Content/Options | No.
Name
----| End of Optional Repetitive Subsequence D1alBlal Reason
M 16S End of Block STAT 151
----| End of Optional Repetitive Subsequence D1alB1la Status
(0] 70E |ADTX Narrative Additional Information Narra- | :4!c//10*35x 150
tive
M 16S End of Block TRAN 153
End of Optional Subsequence D1alB1 Transaction Details
M 16S End of Block RELTRAN 154
End of Optional Subsequence D1alB Related Transaction
M 16S End of Block PENDET 155
----| End of Optional Repetitive Subsequence D1al Penalty Details
o 70E |ADTX Narrative Additional Information Narra- | :4!c//10*35x 154
tive
M 16S End of Block PENACOUNT 157
----| End of Optional Repetitive Subsequence Dla Penalties per Counterparty
o 70E |ADTX Narrative Additional Information Narra- | :4!c//10*35x 156
tive
M 16S End of Block PENACUR 159
----| End of Optional Repetitive Subsequence D1 Penalties per Currency for a Party
(0] 70E |ADTX Narrative Additional Information Narra- | :41c//10*35x 158
tive
M 16S End of Block PENA 161
----| End of Optional Repetitive Sequence D Penalties
Optional Sequence E Additional Information
M 16R Start of Block ADDINFO 162
R
(0] 95a |4lc Party (see qualifier description) P,Q,R 161
|
M 16S End of Block ADDINFO 164

End of Optional Sequence E Additional Information

M = Mandatory, O = Optional

C1

MT 537 Network Validated Rules

guence D Penalties must not be present (Error code(s): E66).

In sequence A General Information, if the Activity Flag (field :17B::ACT]I) indicates no informa-
tion to be reported, that is, N, then sequence B Status and sequence C Transactions and se-
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If the Activity Flag (field :17B::ACTI) indicates that there is information to be reported, that is, Y
and Statement Structure Type Indicator is per statuses (field :22H::STST//STAT), then se-
guence B Status is mandatory and sequence C Transactions is not allowed and sequence D
Penalties is not allowed (Error code(s): E66).

If the Activity Flag (field :17B::ACTI) in sequence A General Information indicates that there is
information to be reported, that is, Y and Statement Structure Type Indicator is per transactions
(field :22H::STST//TRAN), then sequence B Status is not allowed and sequence C Transac-
tions is mandatory and sequence D Penalties is not allowed (Error code(s): E66).

If the Activity Flag (field :17B::ACTI) in sequence A General Information indicates that there is
information to be reported, that is, Y and Statement Structure Type Indicator is penalties (field :
22H::STST//PENA), then sequence B Status is not allowed and sequence C Transactions is not
allowed and sequence D Penalties is mandatory (Error code(s): EG66).

Sequence A And sequence | Then sequence | And sequence | And sequence
17B::ACTlis ... |field :22H::STST
is
N STAT Not allowed Not allowed Not allowed
N TRAN Not allowed Not allowed Not allowed
N PENA Not allowed Not allowed Not allowed
Y STAT Mandatory Not allowed Not allowed
Y TRAN Not allowed Mandatory Not allowed
Y PENA Not allowed Not allowed Mandatory

C2 Ifthe instruction is against payment (:22H::PAYM//APMT) then it is mandatory to specify a post-
ing amount (field :19A::PSTA). This rule applies to subsequence B2b and C2 (Error
code(s): E83).

Subsequence B2b Subsequence B2b
if field :22H::PAYM is ... then field :19A::PSTA is ...
APMT Mandatory
Not equal to APMT Optional
Subsequence C2 Subsequence C2
if field :22H::PAYM is ... then field :19A::PSTA is ...
APMT Mandatory
Not equal to APMT Optional

C3 The following party fields cannot appear more than once in the same occurrence of subse-
quence B2b (Error code(s): E84):

Subsequence B2b1l
:95a::BUYR
:95a::DEAG
:95a::DECU
:95a::DEI1
:95a::DEI2
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C4

:95a::PSET
:95a::REAG
:95a::RECU
:95a::REI1
:95a::REI2
:95a::SELL

The following party fields cannot appear more than once in the same occurrence of subse-

guence C2 (Error code(s): E84):

Subsequence C2a
:95a::BUYR
:95a::DEAG
:95a::DECU
:95a::DEI1
:95a::DEI2
:95a::PSET
:95a::REAG
:95a::RECU
:95a::REI1
:95a::REI2
:95a::SELL

If the instruction is a delivery (:22H::REDE//DELI in subsequence B2b) and the Settlement Par-

ties subsequence B2b1 is used, then it is mandatory to specify a receiving agent: one occur-
rence of Settlement Parties subsequence B2b1 must contain party field :95a::REAG (Error

code(s): ES85).

If the instruction is a receipt (:22H::REDE//RECE in subsequence B2b) and the Settlement Par-

ties subsequence B2bl is used, then it is mandatory to specify a delivering agent: one occur-
rence of Settlement Parties subsequence B2b1 must contain party field :95a::DEAG (Error

code(s): ES85).

Subsequence B2b

if field :22H::REDE is ...

And if subsequence B2b1l
is ...

Then in one occurrence of
subsequence B2b1 field :
95a::REAG is ...

DELI

Present

Mandatory

Subsequence B2b

if field :22H::REDE is ...

And if subsequence B2b1
is ...

Then in one occurrence of
subsequence B2b1 field :
95a::DEAG is ...

RECE

Present

Mandatory

If the instruction is a delivery (:22H::REDE//DELI in subsequence C2) and the Settlement Par-

ties subsequence C2a is used, then it is mandatory to specify a receiving agent: one occur-
rence of Settlement Parties subsequence C2a must contain party field :95a::REAG (Error

code(s): ES85).
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C5

If the instruction is a receipt (:22H::REDE//RECE in subsequence C2) and the Settlement Par-
ties subsequence C2a is used, then it is mandatory to specify a delivering agent: one occur-
rence of Settlement Parties subsequence C2a must contain party field :95a::DEAG (Error

code(s): ES85).

Subsequence C2 And if subsequence C2a Then in one occurrence of
if field :22H::REDE is is ... subsequence C2a field :
R 95a::REAG is ...
DELI Present Mandatory
Subsequence C2 And if subsequence C2a Then in one occurrence of
if field :22H::REDE is ... is ... subsequence C2a field :
95a::DEAG is ...
RECE Present Mandatory

If subsequence B2b is present: if a qualifier from the list Deliverers is present in a subsequence
B2b1l, in a field :95a::4!c, then all the remaining qualifiers following this qualifier in the list Deliv-
erers (see below) must be present (Error code(s): E86).

In other words, in subsequence B2b1l, the following scenarios must be validated:

— If :95a::DEI2 is present in subsequence B2b1, then :95a::DEI1 must be present in another
subsequence B2b1.

— If:95a::DEI1 is present in subsequence B2b1l, then :95a::DECU must be present in another
subsequence B2b1.

— If :95a::DECU is present in subsequence B2b1l, then :95a::SELL must be present in another
subsequence B2b1.

If a qualifier from the list Receivers is present in a subsequence B2b1, in a field :95a::4!c, then
all the remaining qualifiers following this qualifier in the list Receivers (see below) must be
present.

In other words, in subsequence B2b1, the following scenarios must be validated:

— If:95a::REI2 is present in subsequence B2b1l, then :95a::REI1 must be present in another
subsequence B2b1.

— If :95a::REI1 is present in subsequence B2b1, then :95a::RECU must be present in another
subsequence B2b1.

— If:95a::RECU is present in subsequence B2b1, then :95a::BUYR must be present in another
subsequence B2b1.

If subsequence C2 is present: if a qualifier from the list Deliverers is present in a subsequence
C2a, in a field :95a::4!c, then all the remaining qualifiers following this qualifier in the list Deliv-
erers (see below) must be present (Error code(s): E86).

In other words, in subsequence C2, the following scenarios must be validated:

— If :95a::DEI2 is present in subsequence C2a, then :95a::DEI1 must be present in another
subsequence C2a.

— If :95a::DEI1 is present in subsequence C2a, then :95a::DECU must be present in another
subsequence C2a.

— If :95a::DECU is present in subsequence C2a, then :95a::SELL must be present in another
subsequence C2a.
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C6

C7

If a qualifier from the list Receivers is present in a subsequence C2a, in a field :95a::4!c, then
all the remaining qualifiers following this qualifier in the list Receivers (see below) must be
present.

In other words, in subsequence C2, the following scenarios must be validated:

— If:95a::REI2 is present in subsequence C2a, then :95a::REI1 must be present in another
subsequence C2a.

— If:95a::REI1 is present in subsequence C2a, then :95a::RECU must be present in another
subsequence C2a.

— If:95a::RECU is present in subsequence C2a, then :95a::BUYR must be present in another
subsequence C2a.

Deliverers Receivers
DEI2 Deliverer's Intermediary 2 REI2 Receiver's Intermediary 2
DEI1 Deliverer's Intermediary 1 REI1 Receiver's Intermediary 1
DECU Deliverer's Custodian RECU Receiver's Custodian
SELL Seller (Deliverer) BUYR Buyer (Receiver)

If the message is a cancellation, that is, Function of the Message (field 23G) is CANC, then
subsequence Al (Linkages) must be present at least once in the message, and in one and only
one occurrence of Al, field :20C::PREV must be present; consequently, in all other occurren-
ces of Al, field :20C::PREV is not allowed (Error code(s): E08).

Sequence A Then subsequence Alis ... | And field :20C::PREV is ...
if field :23G: is ...

CANC Mandatory (minimum one oc- | Mandatory in one occurrence
currence of A1 must be of subsequence Al, and not
present) allowed in all other occurren-

ces of subsequence Al

NEWM Optional Not applicable

PENA Optional Optional

In subsequence B2bl, if field :95a::PSET is present, then field :97a::SAFE is not allowed in the
same sequence. (Error code(s): E52).

Subsequence B2b1
then field :97a::SAFE is ...

Subsequence B2b1l
if field :95a::PSET is ...

Present

Not allowed within the same occurrence

Not present

Optional

In subsequence C2a, if field :95a::PSET is present, then field :97a::SAFE is not allowed in the

same sequence. (Error code(s): E52).

Subsequence C2a
if field :95a::PSET is ...

Subsequence C2a
then field :97a::SAFE is ...

Present

Not allowed within the same occurrence

Not present

Optional
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C8  Within each occurrence of subsequence B1, the qualifier in field 24B must be the same as the
code word (Status Code) used with the appropriate qualifier in field 25D of its surrounding se-
guence B (Error code(s): E37).

In each occurrence of sequence B Status

In each occurrence of subsequence B1 Then in sequence B Status

Reason (if present) field :25D:: must be ... @
if field :24B:: is ...

:24B::CAND :25D::IPRC//CAND

:24B::CANP :25D::IPRC//CANP

:24B::CGEN :25D::IPRC//CGEN

:24B::PACK :25D::IPRC//PACK

:24B::NMAT :25D::MTCH//INMAT

:25D::INMH//INMAT

:24B::PEND :25D::SETT//PEND

:24B::PENF :25D::SETT//PENF

:24B::REPR :25D::IPRC//REPR

:24B::PPRC :25D::IPRC//PPRC

(1) if the Data Source Scheme is present in field :25D:: then the conditional rule does not apply.

Within each occurrence of subsequence C3a Reason, the qualifier in field 24B must be the
same as the code word (Status Code) used with the appropriate qualifier in field 25D of its sur-
rounding subsequence C3 Status (Error code(s): E37).

In each occurrence of subsequence C3 Status

In each occurrence of subsequence C3a Then in subsequence C3 Status

Reason (if present) field :25D:: must be ... @
if field :24B:: is ...

:24B::CAND :25D::IPRC//CAND

:24B::CANP :25D::IPRC//CANP

:24B::CGEN :25D::IPRC//CGEN

:24B::PACK :25D::IPRC//PACK

:24B::NMAT :25D::MTCH//INMAT

:25D::INMH//INMAT

:24B::PEND :25D::SETT//PEND

:24B::PENF :25D::SETT//PENF

:24B::REPR :25D::IPRC//REPR

:24B::PPRC :25D::IPRC//PPRC

(1) if the Data Source Scheme is present in field :25D:: then the conditional rule does not apply.

Within each occurrence of subsequence D1alA2alA Reason, the qualifier in field 24B must be
the same as or linked to the code word (Status Code) used with the appropriate qualifier in field
25D of its surrounding subsequence D1alA2al Status (Error code(s): E37).
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C9

C10

C11

C12

In each occurrence of subsequence D1alA2al Status
In each occurrence of subsequence Then in subsequence D1alA2al Status
DlalA2alA Reason (if present) field -25D: must be ... @
if field :24B:: is ...
:24B::NMAT :25D::MTCH/INMAT
:24B::PENF :25D::SETT//PEND
:25D::SETT//PENF

(1) if the Data Source Scheme is present in field :25D:: then the conditional rule does not apply.

In each occurrence of subsequence B2b, field :36B::PSTA cannot appear more than twice
(maximum two occurrences). When repeated, one occurrence must have Quantity Type Code
FAMT and the other occurrence must have Quantity Type Code AMOR (Error code(s):
C71).

Sequence B2b Then one occurrence of : And the other occurrence
if field :36B::PSTA is ... 36B::PSTA must be ... of :36B::PSTA must be ...
Repeated :36B::PSTA//FAMT :36B::PSTA//AMOR
Not repeated Not applicable Not applicable

In each occurrence of subsequence C2, field :36B::PSTA cannot appear more than twice (max-
imum two occurrences). When repeated, one occurrence must have Quantity Type Code FAMT
and the other occurrence must have Quantity Type Code AMOR (Error code(s): C72).

Sequence C2 Then one occurrence of : And the other occurrence
if field :36B::PSTA is ... 36B::PSTA must be ... of :36B::PSTA must be ...
Repeated :36B::PSTA//FAMT :36B::PSTA//AMOR
Not repeated Not applicable Not applicable

A reference to the previously received message must be specified for each transaction repor-
ted, that is in each occurrence of subsequence B2 Transaction, field :20C::RELA must be
present in one and only one occurrence of subsequence B2a Linkages; field :20C::RELA is not
allowed in all other occurrences of subsequence B2a (Error code(s): C73).

A reference to the previously received message must be specified for each transaction repor-
ted, that is in each occurrence of sequence C Transaction, field :20C::RELA must be present in
one and only one occurrence of subsequence C1 Linkages; field :20C::RELA is not allowed in
all other occurrences of subsequence C1 (Error code(s): C74).

In sequence A, if field :95L::ALTE is present, then field :95a::ACOW must be present (Error
code(s): E98).

In sequence D, if field :95L::ALTE is present, then field :95P::ASDP must be present (Error
code(s): E98).

In subsequence B2b, field :94a::CLEA must not be present more than twice. When repeated,
one and only one occurrence must be with format option L (:94L::CLEA) (Error code(s):
E99).

In subsequence B2b, field :94a::SAFE must not be present more than twice. When repeated,
one and only one occurrence must be with format option L (:94L::SAFE) (Error code(s):
E99).
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In subsequence B2b, field :94a:: TRAD must not be present more than twice. When repeated,
one and only one occurrence must be with format option L (:94L::TRAD) (Error code(s):
E99).

In subsequence C2, field :94a::CLEA must not be present more than twice. When repeated,
one and only one occurrence must be with format option L (:94L::CLEA) (Error code(s):
E99).

In subsequence C2, field :94a::SAFE must not be present more than twice. When repeated,
one and only one occurrence must be with format option L (:94L::SAFE) (Error code(s):
E99).

In subsequence C2, field :94a:: TRAD must not be present more than twice. When repeated,
one and only one occurrence must be with format option L (:94L::TRAD) (Error code(s):
E99).

C13 Insequence D1alA2a, if field 95a is present, all qualifiers of field 95a are optional, but either
ACOW or CACO (not both) must be present (Error code(s): D92).

MT 537 Field Specifications

1. Field 16R: Start of Block

FORMAT

Option R 16¢c
PRESENCE
Mandatory in mandatory sequence A

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

GENL General Information

2. Field 28E: Page Number/Continuation Indicator

FORMAT
Option E 5n/4lc (Page Number)(Continuation Indicator)
PRESENCE

Mandatory in mandatory sequence A

DEFINITION

This field provides the page number of the message (within a statement) and a continuation indicator to
indicate that the statement is to continue or that the message is the last page of the statement.
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CODES

"Continuation Indicator" must contain one of the following codes (Error code(s): T97):

LAST Last Page Last page of a statement with more than one page.
MORE Intermediate Page Intermediate page of a statement which contains additional pages.
ONLY Only Page Only page of the statement.

3. Field 13a: Number Identification: Statement Number

FORMAT

Option A :4lc//3lc (Qualifier)(Number Id)

Option J :4lc//5lc (Qualifier)(Extended Number Id)
PRESENCE

Optional in mandatory sequence A

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] STAT N "A", "J" | Statement Number
DEFINITION

This qualified generic field specifies:

STAT Statement Number Sequential number assigned to the statement.

USAGE RULES
Format Option J is only to be used in a DELTA statement (22F::CODE//DELT)

If the statement has multiple pages, the Statement Number must remain the same through all the pa-
ges. It is a unique reference to the Statement.

Two statements of the same type sent one after the other to the same Receiver in relation to the same
Safekeeping Account must have different Statement Numbers. For example, a daily statement sent on
day 1 would have statement number 13A::STAT//001, on day 2, :13A::STAT//002 ...

4. Field 20C: Reference: Sender's Message Reference

FORMAT

Option C :4lc//16x (Qualifier)(Reference)
PRESENCE
Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description

1 M SEME N "Cc" Sender's Message Reference

DEFINITION

This qualified generic field specifies:

SEME Sender's Message Reference assigned by the Sender to unambiguously identify the
Reference message.

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/' and must not contain two consecutive slashes '//' (Er-
ror code(s): T26).

5. Field 23G: Function of the Message

FORMAT

Option G 4ic[/4\c] (Function)(Subfunction)
PRESENCE

Mandatory (referenced in rule C6) in mandatory sequence A

DEFINITION

This field identifies the function of the message.

CODES

"Function" must contain one of the following codes (Error code(s): T86):

CANC Cancellation Request  Message requesting the cancellation of a previously sent message.
NEWM New New message.
PENA Penalties Message contains settlement penalties.

CODES

"Subfunction”, when present, must contain one of the following codes (Error code(s): T85):

CoDbuU Copy Duplicate Message is a copy to a party other than the account owner/account
servicer, for information purposes and the message is a duplicate of
a message previously sent.

COPY Copy Message is a copy to a party other than the account owner/account
servicer, for information purposes.

DUPL Duplicate Message is for information/confirmation purposes. It is a duplicate of
a message previously sent.

USAGE RULES

To cancel a previously sent message, Function is CANC. The reference in the linkages sequence must
contain the Sender's reference of the message to be cancelled. A copy of at least the mandatory fields
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of the message to be cancelled must be present; optional fields need not be present for SWIFT valida-
tion.

6. Field 98a: Date/Time

FORMAT

Option A :4lc//8!n (Qualifier)(Date)

Option C :41c//8In6!n (Qualifier)(Date)(Time)

Option E :41c//8In6!n[,3n][/[N]2!n[2!Nn]] (Qualifier)(Date)(Time)(Decimals)(UTC Indicator)
PRESENCE

Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (@] PREP N "A","C", | Preparation Date/Time
nEr
2 M STAT N "A", "C" | Statement Date/Time
DEFINITION

This qualified generic field specifies:

PREP Preparation Date/Time Date/time at which the message was prepared.

STAT Statement Date/Time  Date/time at which the statement is based (reflecting the situation at

that date).

NETWORK VALIDATED RULES

Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).
Time must be a valid time expressed as HHMMSS (Error code(s): T38).

UTC Indicator must be a valid time expressed as HH[MM] (Error code(s): T39).

Sign ([N]) must not be used when UTC Indicator is equal to all zeroes (Error code(s): T14).

7. Field 22a: Indicator

FORMAT
Option F :4lc/[8c]/4'c (Qualifier)(Data Source Scheme)(Indicator)
Option H 4lclldlc (Qualifier)(Indicator)

PRESENCE

Mandatory in mandatory sequence A

25





QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] SFRE N "F" Statement Frequency Indicator

2 (0] CODE N "F" Complete/Updates Indicator

3 M STST N C1l "H" Statement Structure Type Indicator
DEFINITION

This qualified generic field specifies:

CODE Complete/Updates In-  Specifies whether the statement is complete or contains changes on-
dicator ly.

SFRE Statement Frequency  Specifies the frequency of the statement.
Indicator

STST Statement Structure Specifies whether the statement is sorted by status or transaction.

Type Indicator

CODES

In option "F", if Qualifier is "SFRE" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

ADHO Ad-Hoc Statement is sent following a request by the Receiver.
DAIL Daily Statement is sent daily (once per day, end-of-day).
INDA Intra-Day Statement is sent intra-day (multiple reports during the day).
MNTH Monthly Statement is sent monthly (once per month).
WEEK Weekly Statement is sent weekly (once per week).
YEAR Yearly Statement is sent yearly (once per year).
CODES

In option "F", if Qualifier is "CODE" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

COMP Complete Statement gives complete information (including information (posi-
tions, instruction statuses) which is unchanged).

DELT Delta Statement contains changes which have not yet been reported (delta
report, that is, changes only).

CODES

In option "H", if Qualifier is "STST", "Indicator" must contain one of the following codes (Error
code(s): K22):

PENA Penalties Statement contains penalties (sequence D is to be used).
STAT Statuses Statement is sorted by status (sequence B is to be used).
TRAN Transactions Statement is sorted by transaction (sequence C is to be used).
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8. Field 16R: Start of Block

FORMAT

Option R

PRESENCE

Mandatory in optional subsequence Al

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

16¢

This field must contain the following code (Error code(s): T92):

LINK

Linkages

9. Field 13a: Number Identification: Linked Message

FORMAT
Option A
Option B

PRESENCE

:41c//3lc

:41c/[8c]/30x

Optional in optional subsequence Al

(Qualifier)(Number Id)

(Qualifier)(Data Source Scheme)(Number)

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] LINK N "A","B" | Linked Message
DEFINITION

This qualified generic field specifies:

LINK

Linked Message

Message type number/message identifier of the message referenced
in the linkage sequence.

NETWORK VALIDATED RULES

Number (Format Option B) must not start or end with a slash '/* and must not contain two consecutive

slashes /' (Error code(s): T26).

USAGE RULES

Format A Number Id must contain the FIN message type number of the linked message.

Format B Number must contain the XML message identifier of the linked message.
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10. Field 20C: Reference

FORMAT

Option C :4lc//16x (Qualifier)(Reference)

PRESENCE

Mandatory in optional subsequence Al

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M PREV N C6 "Cc" Previous Message Reference
or RELA N "c" Related Message Reference
DEFINITION

This qualified generic field specifies:

PREV Previous Message Message reference of the linked message which was previously sent.
Reference

RELA Related Message Ref- Message reference of the linked message which was previously re-
erence ceived.

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/* and must not contain two consecutive slashes '//' (Er-
ror code(s): T26).

11. Field 16S: End of Block

FORMAT

Option S 16c

PRESENCE

Mandatory in optional subsequence Al

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

LINK Linkages
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12. Field 95a: Party

FORMAT

Option L :41c//18!c2!n (Qualifier)(Legal Entity Identifier)

Option P :4lc/l4'a2!a2!c[3!c] (Qualifier)(Identifier Code)

Option R :41c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
PRESENCE

Optional in mandatory sequence A

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (@] ACOW N Cl1 "P", "R" | Account Owner
2 o ALTE N Ci11 "L" Alternate Identification
DEFINITION

This qualified generic field specifies:
ACOW Account Owner Party that owns the account.

ALTE Alternate Identification  Alternate identification for a party.

NETWORK VALIDATED RULES
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

Proprietary code (Format Option R) must not start or end with a slash '/' and must not contain two con-
secutive slashes '//' (Error code(s): T26).

USAGE RULES

In option R, Proprietary Code specifies a local national code or market segment code identifying the
party.

13. Field 97a: Account: Safekeeping Account

FORMAT
Option A :41c//35x (Qualifier)(Account Number)
Option B :4!c/[8c]/4'c/35% (Qualifier)(Data Source Scheme)(Account Type Code)
(Account Number)
PRESENCE

Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description

1 M SAFE N "A", "B" | Safekeeping Account

DEFINITION

This qualified generic field specifies:

SAFE Safekeeping Account  Account where financial instruments are maintained.

CODES

In option B, the Data Source Scheme must be present and Account Type Code must contain the type of
account as defined by the party identified in the Data Source Scheme.

USAGE RULES

In option B, Account Type Code specifies the type of account needed to fully identify the account.

14. Field 17B: Flag: Activity Flag

FORMAT

Option B 4lc//1la (Qualifier)(Flag)

PRESENCE

Mandatory in mandatory sequence A

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M ACTI N C1l "B" Activity Flag
DEFINITION

This qualified generic field specifies:

ACTI Activity Flag Indicates whether transactions are reported in this statement.

CODES

"Flag" must contain one of the following codes (Error code(s): K17):
N No No.

Y Yes Yes.

15. Field 16S: End of Block

FORMAT

Option S 16¢
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PRESENCE

Mandatory in mandatory sequence A

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

GENL General Information

16. Field 16R: Start of Block

FORMAT

Option R 16¢
PRESENCE
Mandatory in optional sequence B

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

STAT Status

17. Field 25D: Status Code

FORMAT
Option D :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Status Code)

PRESENCE

Mandatory in optional sequence B

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M IPRC N C8 "D" Instruction Processing Status
or INMH N Cc8 "D" Inferred Matching Status
or MTCH N Cc8 "D" Matching Status
or SETT N Cc8 "D" Settlement Status
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DEFINITION
This qualified generic field specifies:
INMH Inferred Matching Sta-  Provides the matching status of an instruction as per the account

tus servicer based on an allegement. At this time no matching took place
on the market (at the CSD/ICSD).

IPRC Instruction Processing  Provides the processing status of an instruction (at account servicer
Status level).
MTCH Matching Status Provides the matching status of the instruction.
SETT Settlement Status Provides the status of settlement of an instruction.
CODES

If Qualifier is "IPRC" and Data Source Scheme is not present, "Status Code" must contain one of the
following codes (Error code(s): K25):

CAND Cancelled Instruction has been cancelled.

CANP Pending Cancellation A cancellation request from yourself for this instruction is pending,
waiting for further processing.

CGEN Generated The transaction was created by the account servicer or a third party.
It was not instructed directly by the account owner.

CPRC Cancellation Request A cancellation request from your counterparty for this transaction is
pending, waiting for your cancellation request.

MPRC Modification Request A modification request from your counterparty for this transaction is
pending waiting for your modification request or your consent.

PACK Acknowledged/Accep- Instruction has been acknowledged by the account servicer.
ted
PPRC Pending Processing Processing of the instruction is pending.
REPR Repair Instruction is accepted but in repair.
CODES

If Qualifier is "INMH", or "MTCH" and Data Source Scheme is not present, "Status Code" must contain
one of the following codes (Error code(s): K25):

MACH Matched Instruction has been matched.
NMAT Unmatched Instruction has not been matched.
CODES

If Qualifier is "SETT" and Data Source Scheme is not present, "Status Code" must contain one of the
following codes (Error code(s): K25):

PEND Pending Settlement  Instruction is pending. Settlement at the instructed settlement date is
still possible.
PENF Pending/Failing Set-  Instruction is failing. Settlement at the instructed settlement date is no
tlement longer possible.
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18. Field 16R: Start of Block

FORMAT
Option R 16¢

PRESENCE

Mandatory in optional subsequence B1

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

REAS Reason

19. Field 24B: Reason Code

FORMAT

Option B :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Reason Code)

PRESENCE

Mandatory in optional subsequence B1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M CAND N c8 "B" Cancellation Reason
or CANP N C8 "B" Pending Cancellation Reason
or CGEN N C8 "B" Generated Reason
or NMAT N Cc8 "B" Unmatched Reason
or PACK N Cc8 "B" Acknowledged/Accepted Reason
or PEND N C8 "B" Pending Reason
or PENF N C8 "B" Pending/Failing Reason
or PPRC N C8 "B" Pending Processing Reason
or REPR N C8 "B" Repair Reason
DEFINITION

This qualified generic field specifies:

CAND Cancellation Reason  Specifies the reason why the instruction is cancelled.
CANP Pending Cancellation  Specifies the reason why a cancellation request sent for the related
Reason

instruction is pending.
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CGEN
NMAT

PACK

PEND

PENF

PPRC

REPR

CODES

Generated Reason
Unmatched Reason

Acknowledged/Accep-
ted Reason

Pending Reason

Pending/Failing Rea-
son

Pending Processing
Reason

Repair Reason

Specifies the reason why the transaction was generated.
Specifies the reason why the instruction has an unmatched status.

Specifies additional information about the processed instruction.

Specifies the reason why the instruction has a pending status.

Specifies the reason why the instruction has a failing settlement sta-
tus.

Specifies the reason why the instruction has a pending processing
status.

Specifies the reason why the instruction is in repair.

If Qualifier is "CAND" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

CANI

CANS
CSuB

CTHP

NARR

CODES

Cancelled By Your-
selves

Cancelled By System
Cancelled By Agent

Cancelled By Third
Party

Narrative Reason

Instruction has been cancelled as per your request.

Instruction has been cancelled by the settlement system.
Instruction has been cancelled by the agent.

Instruction has been cancelled by a third party.

See narrative field for reason.

If Qualifier is "CANP" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

CDAC

CONF

INBC

NARR

CODES

Account Servicer
Deadline Missed

Conditional Delivery
Cancellation Pending

Awaiting Confirmation

Incomplete Number
Count

Narrative Reason

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Conditional Delivery is still pending awaiting the cancellation from at
least another party.

Awaiting confirmation of cancellation from the counterparty.

Not all the instructions part of a pool have been received.

See narrative field for reason.

If Qualifier is "CGEN" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

CLAI

COLL

Market Claim

Collateral Manage-
ment

Transaction has been generated due to a market claim following a
corporate action.

Transaction has been generated for collateral management purpo-
ses.
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NARR

RODE

SPLI

THRD

TRAN

CODES

Narrative Reason

Return of Refused
Dump
Split/Shaping

Third Party

Transformation

See narrative field for reason.

Transaction has been generated to return a delivery previously in-
structed.

Transaction has been generated to enable settlement following a
shortage of position.

Transaction has been generated by a third party, for example, a cen-
tral counterparty.

Transaction has been generated due to transformation following a
corporate action.

If Qualifier is "NMAT" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ACRU

ADEA

CADE

CLAT

CMIS

CPCA

DCMX

DDAT

DDEA

DELN

DEPT

DMCT

DMON

DQUA

DSEC

Accrued Interest
Amount

Account Servicer
Deadline Missed

Disagreement Trans-
action Call Delay

Counterparty too Late
for Matching

Matching Instruction
Not Found

Counterparty Cancel-
led Instruction

Disagreement Cum
Ex

Disagreement Settle-
ment Date

Disagreement Deal
Price

Disagreement Direc-
tion of Trade

Disagreement Place
of Settlement

Disagreement Auto-
matic Generation

Disagreement Settle-
ment Amount

Disagreement Quanti-

ty

Disagreement Securi-
ty

Accrued interest amount does not match.

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Transaction call delay does not match.

Counterparty's instruction was too late for matching.

A matching instruction from your counterparty could not be found.

Counterparty cancelled their instruction.

Disagreement if trade was executed cum or ex.

Settlement date/time does not match.

Deal price does not match.

Direction of the trade does not match. Counterparty expects a deliv-
ery from you, not a receipt or vice versa.

Place of settlement does not match.

Disagreement on automatic generation of market claim or transfor-

mation.

Settlement amount does not match.

Quantity of financial instrument does not match.

Financial instrument identification does not match, for example, ISIN
differs, Financial Instrument Attributes differs.
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DTRA

DTRD

FORF

FRAP

ICAG

ICUS

IEXE

IIND

INPS

INVE

LATE

LEOG

MIME

NARR

NCRR

NMAS

PHYS

PLCE

PLIS

PODU

REGD

REPA

REPO

Not Recognised

Disagreement Trade
Date

Disagreement Forfeit
Amount

Disagreement Pay-
ment Code

Incorrect Agent

Disagreement Receiv-
ing or Delivering Cus-
todian

Incorrect Buyer or
Seller

Disagreement Com-
mon Reference

Disagreement Place
of Safekeeping

Disagreement Invest-
or Party

Market Deadline
Missed

Disagreement Letter
of Guarantee Indicator

Missing Market Side
Details

Narrative Reason

Disagreement Curren-
cy Settlement Amount

No Matching Started

Disagreement Physi-
cal Settlement

Disagreement Place
of Trade

Disagreement Place
of Listing

Possible Duplicate In-
struction

Disagreement Regis-
tration Details

Disagreement Termi-
nation Transaction
Amount

Disagreement Re-
purchase Rate

Counterparty has been contacted or contacted us, and does not rec-
ognise the transaction.

Trade date does not match.

Forfeit amount does not match.

Payment type does not match: your instruction is free of payment,
your counterparty's instruction is against payment or vice versa.

Delivering or receiving agent (counterparty) does not match.

Delivering or receiving custodian does not match.

Buyer (receiver) or seller (deliverer) does not match.

Common reference does not match.

The place of safekeeping information does not allow matching to take
place.

Investor party does not match.

Instruction was received after market deadline.

Counterparty is for settlement through Letter of Guarantee (L/G), your
instruction is not, or vice versa.

Market side execution details are missing.

See narrative for details.

Settlement amount currency does not match.

Matching process has not yet started.

Counterparty's instruction is physical settlement, your instruction is
not, or vice versa.

Place of trade does not match.

Place of listing does not match.

Instruction has not been matched. It is a possible duplicate instruc-
tion.

Registration details linked to the transaction are incorrect.

Termination transaction amount does not match.

Repurchase rate does not match.
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REPP

RERT

RTGS

SAFE

SETR

SETS

TERM

TXST

UNBR

VASU

CODES

Disagreement Premi-
um Amount

Disagreement Re-
purchase Rate Type

Disagreement RTGS
System

Disagreement Safe-
keeping Account

Disagreement Settle-
ment Transaction

Disagreement Settle-
ment System/Method

Disagreement Closing
Date/Time

Disagreement Tax
Status

Unmatched Market
Side Details

Disagreement Varia-
ble Rate Support

Premium amount does not match.
Repurchase rate type does not match.
Counterparty is for Real Time Gross Settlement (RTGS) system, you

are for non-RTGS or vice versa.

Safekeeping account used as matching criteria on the market con-
cerned does not match. This includes Buyer/seller's account, direct
client's account at the receiving/delivering agent, or receiving/deliver-
ing agent's account at the CSD.

Settlement transaction type does not match (relates to the settlement
transaction type codes available for sequence E field 22F, qualifier
SETR).

Settlement system/method does not match (for example, instruction
is to settle using settlement system/method A. Counterparty expects
settlement to occur using settlement system/method B).

Closing date/time does not match (repo).

Disagreement on the tax status of the financial instruments to be set-
tled.

Market side trade is unmatched.

Variable rate support does not match.

If Qualifier is "PACK" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

NARR

SMPG

CODES

Account Servicer
Deadline Missed

Narrative Reason

Market Practice Rule
Discrepancy

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

See narrative field for reason.

Instruction is accepted but does not comply with the market practice
rule published for the concerned market or process.

If Qualifier is "PEND" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

AWMO

AWSH

Account Servicer
Deadline Missed

Awaiting Money

Awaiting Securities
from Counterparty

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Financial instruments are delivered, but still awaiting money from the
counterparty.

Financial instruments have not yet been received from the counter-
party.

37





BATC

BENO

BLOC

BOTH

CAIS

CDLR

CERT

CHAS

CLAC

CLHT

CMON

COLL

CPEC

CSDH

CVAL

CYCL

DENO

DEPO

DISA

DKNY

Processing Batch Dif-
ference

Beneficial Ownership
Disagreement

Account Blocked

Both Instructions on
Hold

Awaiting Securities

Conditional Delivery
Awaiting Release

Wrong Certificate
Numbers

Enquiry Sent

Counterparty Insuffi-
cient Securities

Clearing House Trade

Counterparty Insuffi-
cient Money

Securities Pledged as
Collateral

Counterparty In Re-
ceivership

CSD Hold

CSD Validation

Awaiting Next Settle-
ment Cycle

Unavailable Delivera-
ble Denominated
Quantity

Refused Deposit for
Issue of Depositary
Receipts

Natural Disaster

Counterparty Re-
turned Shares

Processing batch differs in the counterparty's instruction, for example,
daytime/real-time versus overnight.

Disagreement in beneficial ownership.

Your account is blocked, no instruction can settle over the account.

Counterparty's instruction and your instruction are on hold/frozen/in a
preadvice mode.

Awaiting financial instruments from a corporate action issue or other
procedure, for example, conversion, dematerialisation, exchange,
registration, stamping, splitting.

Instruction is in a hold/frozen/preadvice mode - infrastructure platform
is awaiting release.

Certificate number error.

A chaser/enquiry has been sent.

Insufficient deliverable financial instruments in counterparty's account
or counterparty does not hold financial instruments.

Instructed settlement date does not agree with the settlement date on
the Clearing House trade, that is, a specific type of trade in India.

Insufficient money in counterparty's account.

Financial instruments are not deliverable as they are pledged as col-
lateral.

Counterparty is in receivership (form of bankruptcy where a court ap-
pointed person, the receiver, manages the affairs of the business).

Central securities depository has set the instruction in a hold/frozen/
preadvice mode.

Instruction is in a hold/frozen/preadvice mode as it fulfils predefined
conditions of a restriction processing type in the market infrastructure
platform.

Instruction is confirmed in the local market or is ready for settlement,
awaiting next settlement cycle.

Quantity instructed does not match the denomination available/deliv-
erable. Physical securities need to be obtained in deliverable denomi-
nated quantities.

Deposit of shares for the issuing of depositary receipts has been re-
fused. The allotment for depositary receipts granted by the issuer is
exceeded by your transaction.

Exceptional closing of all financial institutions due to natural disaster,
for example, earthquake.

Counterparty has returned or refuses the securities.
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DOCC

DOCY

FLIM

FROZ

FUTU

GLOB

IAAD

INBC

INCA

LAAW

LACK

LALO

LATE

LINK

LIQU

MINO

MONY

MUNO

NARR

NCON

NEWI
NMAS

NOFX

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from Counterparty

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from You

Maximum Foreign
Limit Reached

Securities Frozen At
CSD

Awaiting Settlement
Date

Global Form Securi-
ties

Status Reason Inves-
tigation

Incomplete Number
Count

Income Adjustment
Required

Awaiting Other Trans-
action

Lack of Securities

Securities are Loaned
Out

Market Deadline
Missed

Pending Linked In-
struction

Insufficient Central
Bank Liquidity

Minimum Settlement
Quantity

Insufficient Money

Multiple Settlement
Quantity

Narrative Reason

Confirmation Not Re-
ceived

New Issues
No Matching Required

No Foreignh Exchange
Instruction

Awaiting documents, registration instruction or endorsements from
counterparty.

Awaiting documents, registration instruction or endorsements from
you.

Insufficient deliverable financial instruments in your account as maxi-
mum foreign limit has been reached.

Financial instruments are blocked at the CSD following a corporate
event.

Awaiting settlement date. No settlement problems to be reported.
Settlement cannot be executed; financial instruments are in global
form.

Pending reason being investigated.
Not all the instructions part of a pool have been received.
Financial instruments require income adjustment, for example, divi-

dend or interest.

Awaiting settlement of a purchase to cover failing positions.

Insufficient financial instruments in your account.

Financial instruments are out on loan.

Instruction was received after market deadline.

Your instruction is pending settlement because the instruction linked
to it is pending.

Central Bank Liquidity is insufficient.

Quantity instructed is lower than the minimum existing settlement
quantity for the financial instrument.

Insufficient money in your account and/or credit line is insufficient.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.

See narrative field for reason.

Confirmation of settlement has not yet been received.

Financial instrument is a new issue and not yet available/tradable.
Instruction has not been matched; matching process is not required.

A foreign exchange instruction from you is missing.
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PART

PHCK

PHSE

PRCY

PREA

PRSY

REFS

REFU

REGT

SBLO

SDUT

SETS

TAMM

YCOL

CODES

If Qualifier is "PENF" and Data Source Scheme is not present, "Reason Code" must contain one of the

Trade Settles in Parti-
als

Physical Securities in
Verification Process

Physical Delivery De-
lay

Counterparty Instruc-
tion on Hold

Your Instruction on
Hold

On Hold by System

Not In Good Order

Instruction Refused/
Not Recognised

Certificates Rejected

Securities Blocked

Lack of Stamp Duty
Information

Settlement System/
Method Modified

Trade Amended in
Market

Collateral Shortage

Trade will settle in partials.
Physical financial instruments have been received and are being
checked for authenticity.

Settlement is physical. Financial instruments are being delivered.

Counterparty's instruction is on hold/frozen/in a preadvice mode.

Your instruction is on hold/frozen/in a preadvice mode.

The transaction was put on hold by the system.

Delivery/receipt was refused because physical financial instruments
are not in good order.

Instruction has been refused or not recognised and is represented
automatically.

Certificates have been lodged with the registrar but rejected due to
incomplete documentation or foreign ownership limitation reached.

Financial instruments are blocked due to a corporate action event, re-
alignment, etc.

Stamp duty information is missing.

Settlement system/method has been modified at CSD to allow settle-
ment.

Trade is being amended in the market.

Insufficient collateral in your account to execute the instruction.

following codes (Error code(s): K24):

ADEA

AWMO

AWSH

BATC

BENO

BLOC

BOTH

Account Servicer
Deadline Missed

Awaiting Money

Awaiting Securities
from Counterparty

Processing Batch Dif-
ference

Beneficial Ownership
Disagreement

Account Blocked

Both Instructions on
Hold

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Financial instruments are delivered, but still awaiting money from the
counterparty.

Financial instruments have not yet been received from the counter-
party (if receive against payment), the money has been delivered.

Processing batch differs in the counterparty's instruction, for example,
daytime/real-time versus overnight.

Disagreement in beneficial ownership.

Your account is blocked, no instruction can settle over the account.

Counterparty's instruction and your instruction are on hold/frozen/in a
preadvice mode.
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BYIY

CAIS

CANR

CDLR

CERT

CHAS

CLAC

CLAT

CLHT

CMON

COLL

CPEC

CSDH

CVAL

CYCL

DENO

DEPO

DISA

DKNY

DOCC

Buy-in Procedure

Awaiting Securities

Cancellation/Confir-
mation Request

Conditional Delivery
Awaiting Release

Wrong Certificate
Numbers

Enquiry Sent

Counterparty Insuffi-
cient Securities

Counterparty too Late
for Settlement

Clearing House Trade

Counterparty Insuffi-
cient Money

Securities Pledged as
Collateral

Counterparty In Re-
ceivership

CSD Hold

CSD Validation

Awaiting Next Settle-
ment Cycle

Unavailable Delivera-
ble Denominated
Quantity

Refused Deposit for
Issue of Depositary
Receipts

Natural Disaster

Counterparty Re-
turned Shares

Awaiting Documents/
Registration Instruc-

A buy-in procedure has started on the market (on your behalf if your
instruction is a receipt, by the counterparty if your instruction is a de-
livery).

Awaiting financial instruments from a corporate action issue or other
procedure, for example, conversion, dematerialisation, exchange,
registration, stamping, splitting.

A cancellation or confirmation of instruction is required.
Instruction is in a hold/frozen/preadvice mode - infrastructure platform
is awaiting release.

Certificate number error.

A chaser/enquiry has been sent.

Insufficient deliverable financial instruments in counterparty's account
or counterparty does not hold financial instruments.

Counterparty's instruction was too late for settlement (that is received
too late, matching or settlement problems solved too late).

Instructed settlement date does not agree with the settlement date on
the Clearing House trade, that is, a specific type of trade in India.

Insufficient money in counterparty's account.

Financial instruments are not deliverable as they are pledged as col-
lateral.

Counterparty is in receivership (form of bankruptcy where a court ap-
pointed person, the receiver, manages the affairs of the business).

Central securities depository has set the instruction in a hold/frozen/
preadvice mode.

Instruction is in a hold/frozen/preadvice mode as it fulfils predefined
conditions of a restriction processing type in the market infrastructure
platform.

Instruction is confirmed in the local market or is ready for settlement,
awaiting next settlement cycle.

Quantity instructed does not match the denomination available/deliv-
erable. Physical financial instruments need to be obtained in delivera-
ble denominated quantities.

Deposit of shares for the issuing of depositary receipts has been re-
fused. The allotment granted by the issuer is exceeded by your trans-
action.

Exceptional closing of all financial institutions due to natural disaster,
for example, typhoon, flooding, earthquake, hurricane.

Counterparty has returned or refused the financial instruments.

Awaiting documents, registration instruction or endorsements from
counterparty.
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DOCY

FLIM

FROZ

GLOB

IAAD

INBC

INCA

LAAW

LACK

LALO

LATE

LINK

LIQU

MINO

MLAT

MONY

MUNO

NARR

NCON

NEWI

NOFX

OBJT

tion/Endorsements
from Counterparty

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from You

Maximum Foreign
Limit Reached

Securities Frozen At
CSD

Global Form Securi-
ties

Status Reason Inves-
tigation

Incomplete Number
Count

Income Adjustment
Required

Awaiting Other Trans-
action

Lack of Securities

Securities are Loaned
Out

Market Deadline
Missed

Pending Linked In-
struction

Insufficient Central
Bank Liquidity

Minimum Settlement
Quantity

Money/Securities too
Late for Settlement

Insufficient Money

Multiple Settlement
Quantity

Narrative Reason

Confirmation Not Re-
ceived

New Issues

No Foreign Exchange
Instruction

Under Objection

Awaiting documents, registration instruction or endorsements from
you.

Insufficient deliverable financial instruments in your account as maxi-
mum foreign limit has been reached.

Financial instruments are blocked at the CSD following a corporate
event.

Settlement cannot be executed; financial instruments are in global
form.

Failing reason being investigated.
Not all the instructions part of a pool have been received.
Financial instruments require income adjustment, for example, divi-

dend or interest.

Awaiting settlement of a purchase to cover failing positions.

Insufficient deliverable financial instruments in your account.

Financial instruments are out on loan.

Instruction was received after market deadline.

A linked instruction is pending/failing.

Central Bank Liquidity is insufficient.

Quantity instructed is lower than the minimum existing settlement

guantity for the financial instrument.

Covering money/financial instruments were received too late for com-
pleting settlement on a same day basis.

Insufficient money in your account and/or credit line is insufficient.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.

See narrative field for reason.

Confirmation of settlement has not yet been received.

Financial instrument is a new issue and not yet available/tradable.

A foreign exchange instruction from you is missing.

Financial instruments are stolen, in dispute, under objection etc.
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PART

PHCK

PHSE

PRCY

PREA

PRSY

REFS

REGT

SBLO

SDUT

SETS

STCD

YCOL

CODES

Trade Settles in Parti-
als

Physical Securities in
Verification Process

Physical Delivery De-
lay

Counterparty Instruc-
tion on Hold

Your Instruction on
Hold

On Hold by System

Not In Good Order

Certificates Rejected

Securities Blocked

Lack of Stamp Duty
Information

Settlement System/
Method Modified

Confirmation Discrep-
ancy

Collateral Shortage

Trade will settle in partials.
Physical financial instruments have been received and are being
checked for authenticity.

Settlement is physical. Financial instruments are being delivered.

Counterparty's instruction is on hold/frozen/in a preadvice mode.

Your instruction is on hold/frozen/in a preadvice mode.

The transaction was put on hold by the system.

Delivery/receipt was refused because physical financial instruments
are not in good order.

Certificates have been lodged with the registrar but rejected due to
incomplete documentation or foreign ownership limitation reached.

Financial instruments are blocked due to a corporate action event, re-
alignment, etc.

Stamp duty information is missing.

Settlement system/method has been modified at CSD to allow settle-
ment.

Discrepancy in the settlement confirmation.

Insufficient collateral in your account to execute the instruction.

If Qualifier is "PPRC" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

BLOC

CAIS

CERT

COLL

DENO

DOCY

Account Servicer
Deadline Missed

Account Blocked

Awaiting Securities

Wrong Certificate
Numbers

Securities Pledged as
Collateral

Unavailable Delivera-
ble Denominated
Quantity

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from You

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Your account is blocked, no instruction can settle over the account.

Awaiting securities from a corporate action issue or other procedure,
for example, conversion, dematerialisation, exchange, registration,
stamping, splitting.

Certificate number error.

Securities are not deliverable as they are pledged as collateral.

Quantity instructed does not match the denomination available/deliv-
erable. Physical securities need to be obtained in deliverable denomi-
nated quantities.

Awaiting documents, registration instruction or endorsements from
you.
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FLIM

GLOB

LACK

LALO

LIQU

MINO

MONY

MUNO

NARR

NEXT

NOFX

YCOL

CODES

If Qualifier is "REPR" and Data Source Scheme is not present, "Reason Code" must contain one of the

Maximum Foreign
Limit Reached

Global Form Securi-
ties

Lack of Securities

Securities are Loaned
Out

Insufficient Central
Bank Liquidity

Minimum Settlement
Quantity

Insufficient Money

Multiple Settlement
Quantity

Narrative Reason
Next Process

No Foreign Exchange
Instruction

Collateral Shortage

Insufficient deliverable financial instruments in your account as maxi-
mum foreign limit has been reached.

Settlement cannot be executed; financial instruments are in global
form.

Insufficient financial instruments in your account.

Financial instruments are out on loan.

Central Bank Liquidity is insufficient.

Quantity instructed is lower than the minimum existing settlement
guantity for the financial instrument.

Insufficient money in your account and/or credit line is insufficient.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.

See narrative field for reason.

Next Process is launched. No processing pending problems to be re-
ported.

A foreign exchange instruction from you is missing.

Insufficient collateral in your account to execute the instruction.

following codes (Error code(s): K24):

BATC

CADE

CAEV

CASH

CASY

DDAT

DDEA

DEPT

DMON

DQUA

DSEC

Processing Batch Re-
pair

Transaction Call De-
lay Repair

Corporate Action Re-
pair

Cash Account Repair

Impossible Cash Set-
tlement System

Settlement Date Re-
pair

Deal Price Repair

Place of Settlement
Repair

Settlement Amount
Repair

Quantity Repair

Security Repair

Unrecognised or invalid processing batch, that is, daytime/real-time
while only possible to settle in overnight batch.

Unrecognised or invalid transaction call delay.

Corporate action pending on the financial instrument instructed.

Unrecognised or invalid cash account.

Impossible standing arrangements override instruction for the cash
settlement system.

Unrecognised or invalid settlement date.

Unrecognised or invalid deal price.

Unrecognised or invalid Place of Settlement.

Unrecognised or invalid settlement amount.

Unrecognised or invalid settlement quantity.

Unrecognised or invalid financial instrument identification.
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DTRD

ICAG

ICUS

IEXE

IIND

INPS

LEOG

MINO

MUNO

NARR

NCRR

PHYS

PLCE

REFE

REPA

REPO

REPP

RTGS

SAFE

SDUT

SETR

SETS

TERM

TXST

Trade Date Repair
Agent Repair

Receiving or Deliver-
ing Custodian Repair

Buyer or Seller Repair

Common Reference
Repair

Place of Safekeeping
Repair

Letter of Guarantee
Indicator Repair

Minimum Settlement
Quantity Repair

Multiple Settlement
Quantity Repair

Narrative Reason

Settlement Amount
Currency Repair

Physical Settlement
Impossible

Place of Trade Repair

Reference Repair

Termination Transac-
tion Amount Repair

Repurchase Rate Re-
pair
Premium Amount Re-
pair

Impossible to use the
RTGS system instruc-
ted

Safekeeping Account
Repair

Lack of Stamp Duty
Information

Settlement Transac-
tion Repair

Settlement System/
Method Repair

Closing Date/Time
Repair

Tax Status Repair

Unrecognised or invalid trade date.
Unrecognised or invalid receiving or delivering agent.

Unrecognised or invalid receiving or delivering custodian.

Unrecognised or invalid buyer or seller.

Unrecognised, invalid or missing Common Reference.

Unrecognised, invalid or missing Place of Safekeeping.

Unrecognised or invalid letter of guarantee indicator instructed.

Quantity instructed is lower than the minimum existing settlement
quantity for the financial instrument.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.

See narrative field for reason.

Unrecognised or invalid settlement amount currency.

Physical settlement is impossible for the instructed financial instru-
ment.

Unrecognised or invalid place of trade.

Instruction has a reference identical to another previously received in-
struction.

Unrecognised or invalid termination transaction amount.

Unrecognised or invalid repurchase rate.

Unrecognised or invalid premium amount.

Impossible to use the RTGS system instructed (NRTG or YRTG).

Unrecognised or invalid message sender's safekeeping account.

Required stamp duty information is missing.

Unrecognised or invalid settlement transaction type (relates to the
settlement transaction type codes available for sequence E field 22F,
qualifier SETR).

Unrecognised or invalid settlement system/method instructed.

Unrecognised or invalid closing date/time.

Unrecognised or invalid tax status of the securities instructed.
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USAGE RULES

Using of a settlement status/reason alone means that the transaction is matched (if a matching process
exists in the concerned market or at the concerned account servicer).

A pending transaction (PEND) becomes a failing transaction (PENF) on the settlement date instructed
in the message, during the end of day reporting.

20. Field 70D: Narrative: Reason Narrative

FORMAT

Option D :41c//6*35x (Qualifier)(Narrative)
PRESENCE
Optional in optional subsequence B1

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] REAS N "D" Reason Narrative
DEFINITION

This qualified generic field specifies:

REAS Reason Narrative Provides additional reason information.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

21. Field 16S: End of Block

FORMAT

Option S 16¢c

PRESENCE

Mandatory in optional subsequence B1

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

REAS Reason
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22. Field 16R: Start of Block

23.

FORMAT

Option R 16¢

PRESENCE

Mandatory in mandatory subsequence B2

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRAN Transaction

Field 16R: Start of Block

FORMAT

Option R 16¢c

PRESENCE

Mandatory in mandatory subsequence B2a

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

LINK Linkages

24. Field 13a: Number Identification: Linked Message

FORMAT

Option A :4lc//3lc (Qualifier)(Number Id)

Option B :4!c/[8¢]/30x (Qualifier)(Data Source Scheme)(Number)
PRESENCE

Optional in mandatory subsequence B2a

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description

1 (@] LINK N "A","B" | Linked Message

DEFINITION
This qualified generic field specifies:
LINK Linked Message Message type number/message identifier of the message referenced

in the linkage sequence.

NETWORK VALIDATED RULES

Number (Format Option B) must not start or end with a slash '/' and must not contain two consecutive
slashes '/I' (Error code(s): T26).

USAGE RULES
Format A Number Id must contain the FIN message type number of the linked message.

Format B Number must contain the XML message identifier of the linked message.

25. Field 20a: Reference

FORMAT
Option C :4lc//16x (Qualifier)(Reference)
Option U :4lc//52x (Qualifier)(UTI Reference)
PRESENCE

Mandatory in mandatory subsequence B2a

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M POOL N "c" Pool Reference
or PREV N "c" Previous Reference
or RELA N C10 C Related Reference
or TRRF N "C", "U" | Deal Reference
or COMM N C Common Reference
or ASRF N "c" Account Servicer Reference
or CORP N "c" Corporate Action Reference
or TCTR N "c" Triparty-Agent's/Service-Provider's Collateral
Transaction Reference
or CLTR N "c" Client's Triparty Collateral Transaction Refer-
ence
or CLCI N "c" Client's Collateral Instruction Reference
or TRCI N "Cc" Triparty-Agent's/Service-Provider's Collateral
Instruction Reference

48





MT 537 Statement of Pending Transactions

Order M/O Qualifier R/N CR Options | Qualifier Description
or MITI N "c" Market Infrastructure Transaction Identifica-
tion
or PCTI N "c" Processor Transaction Identification
DEFINITION

This qualified generic field specifies:

ASRF

CLCI

CLTR

COMM

CORP

MITI

PCTI

POOL

PREV

RELA

TCTR

TRCI

TRRF

Account Servicer Ref-
erence

Client's Collateral In-

struction Reference

Client's Triparty Collat-
eral Transaction Refer-

ence

Common Reference

Corporate Action Ref-
erence

Market Infrastructure
Transaction Identifica-

tion

Processor Transaction
Identification

Pool Reference

Previous Reference

Related Reference

Triparty-Agent's/Serv-
ice-Provider's Collater-
al Transaction Refer-

ence

Triparty-Agent's/Serv-
ice-Provider's Collater-
al Instruction Refer-

ence

Deal

Reference

NETWORK VALIDATED RULES

Reference assigned to the reported transaction by the account serv-
icer.

Reference assigned to the instruction by the client.

Unique reference identifying the triparty collateral management trans-
action from the client's point of view.

Unique reference agreed upon by the Investment Manager AND the
Broker/Dealer to identify the trade. This reference should be passed
down and up through the whole life cycle of the transaction.

Reference assigned by the account servicer to unambiguously identi-
fy a related corporate action event.

Identification of a transaction assigned by a market infrastructure oth-
er than a central securities depository, for example, Target2-Securi-
ties.

Identification of the transaction assigned by the processor of the in-
struction other than the account owner the account servicer and the
market infrastructure.

Collective reference identifying a set of messages.
Reference of the linked message which was previously sent.
Reference of the linked message which was previously received.

Unique reference identifying the triparty-agent/service-provider collat-
eral management transaction from the triparty-agent's/service-provid-
er's point of view.

Reference assigned to the instruction by the triparty-agent/service-
provider.

Reference assigned to the trade by the Investment Manager OR the
Broker/Dealer. This reference will be used throughout the trade life
cycle to access/update the trade details.

Reference must not start or end with a slash '/ and must not contain two consecutive slashes '//' (Er-
ror code(s): T26).
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USAGE RULES

When no reference is available for the instruction, for example, the instruction was sent by fax, the Re-

lated Reference (RELA) must be :20C::RELA/NONREF.

26. Field 16S: End of Block

FORMAT

Option S 16¢c

PRESENCE

Mandatory in mandatory subsequence B2a

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

LINK Linkages

27. Field 16R: Start of Block

FORMAT

Option R 16¢

PRESENCE

Mandatory in optional subsequence B2b

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRANSDET Transaction Details

28. Field 94a: Place

FORMAT
Option B :41c/[8c]/4!c[/30X] gQu)aIifier)(Data Source Scheme)(Place Code)(Narra-
ive
Option C 4lc/2'a (Qualifier)(Country Code)
Option F :4lc/ld\c/4'a2!a2!c[3!c] (Qualifier)(Place Code)(Identifier Code)
Option H :4lc/l4'a2!a2!c[3!c] (Qualifier)(Identifier Code)
Option L :41c//18!c2!n (Qualifier)(Legal Entity Identifier)
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PRESENCE

Optional in optional subsequence B2b

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (@] CLEA R C12 "H", "L" | Place of Clearing
2 (0] TRAD R C12 "B", "L" | Place of Trade
3 (0] SAFE R C12 E E: Place of Safekeeping
DEFINITION

This qualified generic field specifies:

CLEA Place of Clearing Place at which the trade is cleared (Central Counterparty).
SAFE Place of Safekeeping  Location where the financial instruments are/will be safekept.
TRAD Place of Trade Place at which the order was traded, directly by the account owner or
not.
CODES

In option "B", if Qualifier is "TRAD" and Data Source Scheme is not present, "Place Code" must contain

one of the following codes (Error code(s): K94):

EXCH Stock Exchange Place of trade is a stock exchange.

OTCO Over The Counter Place of trade is over the counter.

PRIM Primary Market Place of trade is the primary market.

SECM Secondary Market Place of trade is the secondary market.

VARI Various Trade was executed on various places.
CODES

In option "B", if Qualifier is "SAFE" and Data Source Scheme is not present, "Place Code" must contain

the following code (Error code(s): K94):

SHHE Shares Held Else- Used for certain financial instruments, for example, US mutual funds,
where where settlement is internal only, that is, there is no external move-
ment of securities.

CODES

In option "F", if Qualifier is "SAFE", "Place Code" must contain one of the following codes (Error
code(s): K94):

CUST Local Custodian Financial instruments held at a local custodian.

ICSD International Central  Financial instruments held at an International Central Securities De-
Securities Depository  pository.
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NCSD National Central Se-  Financial instruments held at a National Central Securities Deposito-
curities Depository ry.

SHHE Shares Held Else- Used for certain financial instruments, for example, US mutual funds,
where where settlement is internal only, that is, there is no external move-
ment of securities.

NETWORK VALIDATED RULES
Country Code must be a valid ISO country code (Error code(s): T73).
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).
Narrative (Format Option B) must not start or end with a slash '/* and must not contain two consecutive
slashes '/I' (Error code(s): T26).
USAGE RULES

When qualifier is TRAD and Place Code is OTCO, Narrative, if present, must specify the system. When
Place Code is EXCH, Narrative, if present, must specify the Market Identifier Code (MIC).

A cross-exchange netted transaction is to be identified by the combination of Various (Place field :
94B:: TRAD//VARI) and Netting (Indicator field :22F::SETR//NETT).

EXAMPLES
294B: : TRAD//EXCH/XNYS for the New York Stock Exchange

29. Field 35B: Identification of the Financial Instrument

FORMAT
Option B [ISIN1le12!c] (Identification of Security)
[4*35x] (Description of Security)
PRESENCE

Mandatory in optional subsequence B2b

DEFINITION

This field identifies the financial instrument.

NETWORK VALIDATED RULES

At least Identification of a Security (Subfield 1) or Description of Security (Subfield 2) must be present;
both may be present (Error code(s): T17).

ISIN is used at the beginning of Identification of Security (Subfield 1) and must be composed of upper-
case letters only (Error code(s): T12).

USAGE RULES
When used in Description of Security (Subfield 2), codes must start and end with a slash '/".

When an ISIN identifier is not used it is strongly recommended that one of the following codes be used
as the first characters of the Description of Security (Subfield 2):

[121a/] The ISO two-digit country code, followed by the national scheme number.

[ITS/] Followed by the ticker symbol.
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[IXXN Bilaterally agreed or proprietary scheme which may be further identified by a code or short de-
scription identifying the scheme used.

[14'ch] Code identifying the type of security identifier used. This code must be one published by ISO
20022 (ExternalFinanciallnstrumentldentificationTypeCode).

It is strongly recommended that the ISIN be used.

30. Field 36B: Quantity of Financial Instrument

FORMAT
Option B :4lc//4c/15d (Qualifier)(Quantity Type Code)(Quantity)
PRESENCE

Mandatory in optional subsequence B2b

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M PSTA R C9 "B" Posting Quantity

2 (0] QBYI N "B" Quantity Of Securities Bought In
DEFINITION

This qualified generic field specifies:

PSTA Posting Quantity Quantity of financial instrument posted to the safekeeping account.
QBYI Quantity Of Securities  Quantity Of Securities Bought In
Bought In
CODES

"Quantity Type Code" must contain one of the following codes (Error code(s): K36):

AMOR Amortised Value Quantity expressed as an amount representing the current amortised
face amount of a bond, for example, a periodic reduction/increase of
a bond's principal amount.

FAMT Face Amount Quantity expressed as an amount representing the face amount, that
is, the principal, of a debt instrument.

UNIT Unit Number Quantity expressed as a number, for example, a number of shares.

NETWORK VALIDATED RULES

The integer part of Quantity must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length (Error code(s): T40, T43).
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31. Field 19A: Amount

FORMAT

Option A :4!c//[N]3lal5d (Qualifier)(Sign)(Currency Code)(Amount)

PRESENCE

Optional in optional subsequence B2b

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 O PSTA N C2 "A" Posting Amount
2 (0] OCMT N A Original Currency and Ordered Amount
3 (0] CCAM N "A" Cash Compensation Amount
4 (0] VSEC N A Value Of The Securities Bought In

DEFINITION

This qualified generic field specifies:

CCAM Cash Compensation ~ Cash Compensation Amount
Amount

OCMT Original Currency and  Posting/settlement amount in its original currency when conversion
Ordered Amount from/into another currency has occurred.

PSTA Posting Amount Amount of money that is to be/was posted to the account.

VSEC Value Of The Securi-  Value Of The Securities Bought In

ties Bought In

NETWORK VALIDATED RULES

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length. The number of digits following the comma must not exceed the maximum
allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

If Amount is zero, Sign must not be present (Error code(s): T14).

USAGE RULES

Sign is used when the Amount is credited while the practice or the transaction type would normally im-
ply that the Amount should be debited (or vice versa).

32. Field 22a: Indicator

FORMAT
Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
Option H :4lc/ldlc (Qualifier)(Indicator)
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PRESENCE

Mandatory in optional subsequence B2b

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M TRAN N "F" Transaction Indicator
2 M REDE N C4 "H" Receive/Deliver Indicator
3 M PAYM N Cc2 "H" Payment Indicator
4 o STCO R "B Settlement Transaction Condition Indicator
5 (0] TRCA N "F" Party Capacity Indicator
6 (0] STAM N "F" Stamp Duty Indicator
7 (0] RTGS N "F" Securities Real-Time Gross Settlement Indica-
tor
8 (0] REGT N "F Registration Indicator
9 (0] BENE N "F" Beneficial Ownership Indicator
10 (0] CASY N "F" Cash Settlement System Indicator
11 (0] TCPI N "F" Tax Capacity Party Indicator
12 (0] REPT N "F" Repurchase Type Indicator
13 o MACL N "B Market Side Indicator
14 (0] BLOC N "B Block Trade Indicator
15 (0] REST N "F" Restrictions Indicator
16 (0] SETS N "F" Settlement System/Method Indicator
17 (0] NETT N "F" Netting Eligibility Indicator
18 (0] CCPT N "F" CCP Eligibility Indicator
19 o LEOG N "B Letter of Guarantee Indicator
20 (0] CAEV N "F" Corporate Action Event Indicator
or SETR N "F" Type of Settlement Transaction Indicator
21 (0] BYIY N "F" BuylIn Indicator
22 (0] BYIC N "F" Cash Compensation Indicator
DEFINITION

This qualified generic field specifies:

BENE Beneficial Ownership  Specifies whether there is change of beneficial ownership.
Indicator
BLOC Block Trade Indicator  Specifies whether the settlement instruction is a block parent or child.
BYIC Cash Compensation ~ Cash Compensation Amount
Indicator
BYIY BuyIn Indicator BuylIn Indicator
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CAEV

CASY

CCPT

LEOG

MACL

NETT

PAYM

REDE

REGT

REPT

REST

RTGS

SETR

SETS

STAM

STCO

TCPI

TRAN

TRCA

CODES

Corporate Action Event
Indicator

Cash Settlement Sys-
tem Indicator

CCP Eligibility Indica-
tor

Letter of Guarantee In-
dicator

Market Side Indicator

Netting Eligibility Indi-
cator

Payment Indicator

Receive/Deliver Indica-
tor

Registration Indicator

Repurchase Type Indi-
cator

Restrictions Indicator

Securities Real-Time
Gross Settlement Indi-
cator

Type of Settlement
Transaction Indicator

Settlement System/
Method Indicator

Stamp Duty Indicator

Settlement Transaction
Condition Indicator

Tax Capacity Party In-
dicator

Transaction Indicator

Party Capacity Indica-
tor

Specifies the type of corporate event.
Specifies what cash settlement system is instructed to be used.
Specifies whether the settlement transaction is CCP (Central Coun-

terparty) eligible.

Specifies whether physical settlement may be executed using a letter
of guarantee or if the physical certificates should be used.

Specifies whether an instruction is for a market side or a client side
transaction.

Specifies whether the settlement transaction is eligible for netting.

Specifies whether the instruction is free or against payment.

Specifies whether the transaction is a receipt or delivery of financial
instruments.

Specifies whether registration should occur upon receipt.

Specifies the type of repurchase transaction.

Restrictions governing the transfer of ownership of security.

Specifies whether the settlement transaction is to be settled through
an RTGS or a non RTGS system.

Specifies underlying information regarding the type of settlement
transaction.

Specifies whether the settlement instruction is to be settled through
the default or the alternate settlement system.

Specifies the stamp duty type or exemption reason applicable to the
settlement instruction.

Specifies the conditions under which the order/trade was to be set-
tled.

Specifies the tax role capacity of the instructing party.

Specifies the type of activity to which this instruction relates.

Specifies the role of the party in the transaction.

In option "F", if Qualifier is "TRAN" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

BOLE

CLAI

COLL

Borrowing/Lending
Activity

Market Claim

Collateral Activity

Transaction relates to lending/borrowing.

Transaction relates to a market claim following a corporate action.

Transaction relates to collateral.
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CORP Corporate Action Ac-  Transaction relates to corporate action.
tivity
SETT Settlement and Clear- Transaction relates to settlement and clearing.
ing Activity
CODES

In option "H", if Qualifier is "REDE", "Indicator" must contain one of the following codes (Error
code(s): K22):

DELI Deliver Financial Instruments will be debited from the safekeeping account.
RECE Receive Financial Instruments will be credited to the safekeeping account.
CODES

In option "H", if Qualifier is "PAYM", "Indicator" must contain one of the following codes (Error
code(s): K22):

APMT Against Payment Against payment.
FREE Free Free of payment.
CODES

In option "F", if Qualifier is "STCO" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

ASGN Assignment Transfer ownership of the asset to another party.

BUTC Buy to Cover Settlement transaction is a buy to cover.

CLEN Clean Tax-exempt financial instruments are to be settled.

DIRT Dirty Taxable financial instruments are to be settled.

DLWM Delivery Without Matching receipt instruction not required (only for concerned ICSD
Matching and CSD).

DRAW Drawn Settlement transactions relates to drawn securities.

EXER Exercised Settlement transaction relates to options, futures or derivatives that

are exercised.

EXPI Expired Settlement transaction relates to options, futures or derivatives that
have expired.

FRCL Free Clean Settlement Delivery will be made free of payment but a clean payment order will
be sent.
KNOC Knocked Out Settlement transaction relates to options, futures or derivatives that

are expired worthless.

NACT Not Accounting Rela-  Security transaction is not for accounting.
ted

NOMC No Automatic Market  No market claim should be automatically generated.
Claim

NPAR No Partial Settlement  Partial settlement is not allowed.
Allowed
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PART

PENS

PHYS

RESI

RHYP

RPTO
SHOR
SPDL
SPST
TRAN

UNEX

CODES

Partial Settlement

Pending Sale

Physical

CSD Payment Only

Re-hypothecation

Reporting

Short Sale Indicator
Special Delivery
Split Settlement
Transformation

Unexposed

Partial settlement is allowed.

Accounting information that the position to cover the pending sale will
be available by contractual settlement date.

Securities are to be physically settled.

Relates to transaction on a security that is not eligible at the Central
Securities Depository (CSD) but for which the payment will be enac-
ted by the CSD.

Collateral position is available for other purposes (for example, on-
wards delivery).

Relates to a transaction that is for reporting purposes only.
Settlement transaction will create a short position.
Settlement transactions to be settled with special delivery.
Money and financial instruments settle in different locations.
Transaction resulting from a transformation.

Delivery cannot be performed until money is received.

In option "F", if Qualifier is "TRCA" and Data Source Scheme is not present, “Indicator" must contain
one of the following codes (Error code(s): K22):

CUST

RISP

SAGE

SPRI

CODES

Settling as a Custodi-
an

Settling as Riskless
Principal

Settling as an Agent

Settling as a Principal

Settlement party is a custodian. It receives/delivers the securities and
carries out custodial duties.

Party settles trades that were simultaneously offset.

Party settles trades on behalf of his client for which he also traded.

Party settles its own trades.

In option "F", if Qualifier is "RTGS" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NRTG

YRTG

CODES

Non-RTGS

RTGS

Settle through the non-RTGS system. If there is a standing instruction
in place for settlement through the RTGS instruction, then this stand-
ing instruction is to be ignored.

Settle through the RTGS system. If there is a standing instruction in
place for settlement through the non-RTGS system, then this stand-
ing instruction is to be ignored.

In option "F", if Qualifier is "REGT" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):
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NREG Street Name Hold the securities in street name. If there is a standing instruction in
place to register on receipt, then this standing instruction is to be ig-
nored.

YREG Register Register on receipt. If there is a standing instruction in place to hold
the securities in street name, then this standing instruction is to be ig-
nored.

CODES

In option "F", if Qualifier is "BENE" and Data Source Scheme is not present, “Indicator" must contain
one of the following codes (Error code(s): K22):

NBEN NCBO No Change of Beneficial Ownership (NCBO). If a standing instruction
is in place for change of beneficial ownership (CBO), then this stand-
ing instruction is to be ignored.

YBEN CBO Change of Beneficial Ownership (CBO). If a standing instruction is in
place for no change of beneficial ownership (NCBO), then this stand-
ing instruction is to be ignored.

CODES

In option "F", if Qualifier is "CASY" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

GROS Gross Settlement Sys- Settle money through gross settlement system.
tem
NETS Net Settlement Sys-  Settle money through net settlement system.
tem
CODES

In option "F", if Qualifier is "TCPI" and Data Source Scheme is not present, "Indicator" must contain one
of the following codes (Error code(s): K22):

AGEN Agent Acting as an agent for tax liability.
PRIN Principal Acting as a principal for tax liability.
CODES

In option "F", if Qualifier is "REPT" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

CADJ Swap/Substitution Relates to a repo collateral substitution.

CALL Repo Call Relates to the early closing/maturity date for a term repo or the termi-
nation date of an open repo with underlying collateral.

PADJ Principal/Exposure Relates to a principal adjustment.
Adjustment

PAIR Pair-Off Relates to a repo that is part of a pair-off.

RATE Repo Rate Relates to a change in the repo rate.

ROLP Repo Contract Roll- Relates to a repo rollover of a contract extending the closing or ma-
over

turity date without impacting underlying collateral.
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TOPU Top-Up Relates to a cover of securities position due to deficit of collateral fol-
lowing mark to market valuation.

WTHD Withdrawal Relates to a return of securities position due to excess of collateral
following mark to market valuation.

CODES

In option "F", if Qualifier is "MACL" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

CLNT Client Side Instruction is for a client side transaction.
MAKT Market Side Instruction is for a market side transaction.
CODES

In option "F", if Qualifier is "BLOC" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

BLCH Block Trade Child Transaction is a block trade child.
BLPA Block Trade Parent Transaction is a block trade parent.
CODES

In option "F", if Qualifier is "REST" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

144A Pursuant to 144A Ownership or transfer of an unregistered security issued, pursuant to
US legal restrictions 144A.
NRST Not Subject to Restric- Ownership or transfer of a security that is not subject to restrictions.
tions
RSTR Subject to Restrictions  Ownership or transfer of a security that is subject to restrictions, and

(not pursuant to 144A) ot pursuant to 144A.

CODES

In option "F", if Qualifier is "SETS" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NSET Default Settlement Settle through the default settlement system/method. If there is a
System/Method standing instruction in place for settlement through the alternate set-
tlement system/method, then this standing instruction is to be ignor-
ed.
YSET Alternate Settlement  Settle through the alternate settlement system/method. If there is a

System/Method standing instruction in place for settlement through the default settle-

ment system/method, then this standing instruction is to be ignored.

CODES

In option "F", if Qualifier is "NETT" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NNET Not Netting Eligible Settlement instruction is not eligible for netting.
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YNET

CODES

In option "F", if Qualifier is "CCPT" and Data Source Scheme is not present, "Indicator" must contain

Netting Eligible

Settlement instruction is eligible for netting.

one of the following codes (Error code(s): K22):

NCCP

YCCP

CODES

In option "F", if Qualifier is "LEOG" and Data Source Scheme is not present, "Indicator" must contain

Not CCP Eligible

CCP Eligible

Settlement instruction is not CCP eligible.

Settlement instruction is CCP eligible.

one of the following codes (Error code(s): K22):

NLEG

YLEG

CODES

In option "F", if Qualifier is "CAEV" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error

ACCU

ACTV

ATTI

BIDS

BMET

BONU

BPUT

BRUP

Letter of Guarantee
Not Accepted

Letter of Guarantee
Accepted

Accumulation

Trading Status: Active

Attachment

Repurchase Offer/ls-
suer Bid/Reverse
Rights

Bond Holder Meeting

Bonus Issue/Capitali-
sation Issue

Put Redemption

Bankruptcy

Letter of guarantee is not accepted. If there is a standing instruction
in place to accept a letter of guarantee, then this standing instruction
is to be ignored.

Letter of guarantee is accepted. If there is a standing instruction in
place not to accept a letter of guarantee, then this standing instruc-
tion is to be ignored.

code(s): K22):

Funds related event in which the income (for example accumulation
units) that accrues during an accounting period is retained within the
fund instead of being paid away to investors. The retained income is
nonetheless deemed to have been distributed to investors for tax pur-
poses.

Trading in the security has commenced or security has been re-acti-
vated after a suspension in trading.

Combination of different security types to create a unit. Units are usu-
ally comprised of warrants and bonds or warrants and equities. Se-
curities may be combined at the request of the security holder or
based on market convention.

Offer to existing holders by the issuing company to repurchase its
own securities. The objective of the offer is to reduce the number of
outstanding securities.

Physical meeting of bond holders.

Security holders receive additional assets free of payment from the
issuer, in proportion to their holding.

Early redemption of a security at the election of the holder subject to
the terms and condition of the issue with no reduction in nominal val-
ue.

Legal status of a company unable to pay creditors. Bankruptcy in-
volves formal court ruling. Securities may become valueless.
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CAPD

CAPG

CAPI

CERT

CHAN

CLSA

CMET

CONS

CONV

COOP

CREV

DECR

DETI

Capital Distribution

Capital Gains Distribu-
tion

Capitalisation

Non-US TEFRA D
Certification

Change

Class Action/Pro-
posed Settlement

Court Meeting

Consent

Conversion

Company Option

Credit Event

Decrease in Value

Detachment

The Corporate event pays shareholders an amount in cash issued
from the Capital account. There is no reduction to the face value of a
single share (or the share has no par value). The number of circulat-
ing shares remains unchanged.

Distribution of profits resulting from the sale of company assets, for
example, Shareholders of Mutual Funds, Unit Trusts, or Sicavs are
recipients of capital gains distributions which are often reinvested in
additional shares of the fund.

Increase of the current principal of a debt instrument without increas-
ing the nominal value. It normally arises from the incorporation of due
but unpaid interest into the principal. This is commonly done by in-
creasing the pool factor value, for example, capitalisation, and nega-
tive amortisation.

Non-US beneficial owner certification requirement for exchange of
temporary to permanent notes.

Information regarding a change further described in the corporate ac-
tion details.

Situation where interested parties seek restitution for financial loss.
The security holder may be offered the opportunity to join a class ac-
tion proceeding and would need to respond with an instruction.

Announcement of a meeting at a Court.

Procedure that aims to obtain consent of holder to a proposal by the
issuer or a third party without convening a meeting. For example,
consent to change the terms of a bond.

Conversion of securities (generally convertible bonds or preferred
shares) into another form of securities (usually common shares) at a
pre-stated price/ratio.

A Company Option may be granted by the company, allowing the
holder to take up shares at some future date(s) at a pre arranged
price in the company. A company may not grant options which enable
the holder to take up unissued shares at a time which is five or more
years from the date of the grant. Option holders are not members of a
company. They are contingent creditors of a company and hence
may, in some instances, be entitled to vote on and be bound by a
scheme of arrangement between the creditors and the company. As
many options have multiple exercise periods a company option will
either lapse or carry on to the next expiry date.

An occurrence of credit derivative for which the issuer of one or sev-
eral underlying securities is unable to fulfil his financial obligations (as
defined in terms and conditions).

Reduction of face value of a single share or the value of fund assets.
The number of circulating shares/units remains unchanged. This
event may include a cash payout to holders.

Separation of components that comprise a security, for example, usu-
ally units comprised of warrants and bond or warrants and equity.
Units may be broken up at the request of the security holder or based
on market convention.
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DFLT

DLST

DRAW

DRCA

DRIP

DSCL

DTCH

DVCA

DVOP

DVSC

DVSE

EXOF

EXRI

EXTM

Bond Default
Trading Status: Delis-
ted

Drawing

Cash Distribution
From Non-Eligible Se-
curities Sales

Dividend Reinvest-
ment

Disclosure

Dutch Auction, Bid
Tender

Cash Dividend

Dividend Option

Scrip Dividend/Pay-
ment

Stock Dividend

Exchange

Call on Intermediate
Securities

Maturity Extension

Failure by the company to perform obligations defined as default
events under the bond agreement and that have not been remedied.

Security is no longer able to comply with the listing requirements of a
stock exchange and is removed from official board quotation.

Securities are redeemed in part before the scheduled final maturity
date. It is done without any pool factor reduction. The redemption is
reflected in a debit of the face amount (FAMT). Drawing is distinct
from partial call since drawn bonds are chosen by lottery. Therefore,
not every holder is affected in the same way.

Distribution to shareholders of cash resulting from the selling of non-
eligible securities, for example, in the frame of a depositary receipt
program.

Dividend payment where holders can keep cash or have the cash re-
invested in the market by the issuer into additional shares in the issu-
ing company. To be distinguished from DVOP as the company in-
vests the dividend in the market rather than creating new share capi-
tal in exchange for the dividend.

Requirement for holders or beneficial owners to disclose their name,
location and holdings of any issue to the issuer.

An action by a party wishing to acquire a security. Holders of the se-
curity are invited to make an offer to sell, within a specific price range.
The acquiring party will buy from the holder with lowest offer.

Distribution of cash to shareholders, in proportion to their equity hold-
ing. Ordinary dividends are recurring and regular. Shareholder must
take cash and may be offered a choice of currency.

Distribution of a dividend to shareholders with a choice of benefit to
receive. Shareholders may choose to receive shares or cash. To be
distinguished from DRIP as the company creates new share capital in
exchange for the dividend rather than investing the dividend in the
market.

Dividend or interest paid in the form of scrip.

Dividend paid to shareholders in the form of equities of the issuing
corporation.

Exchange of holdings for other securities and/or cash. The exchange
can be either mandatory or voluntary involving the exchange of out-
standing securities for different securities and/or cash. For example
"exchange offer", "capital reorganisation” or "funds separation".

Call or exercise on nil paid securities or intermediate securities result-
ing from an intermediate securities distribution (RHDI). This code is
used for the second event, when an intermediate securities' issue
(rights/coupons) is composed of two events, the first event being the
distribution of intermediate securities.

As stipulated in the security's Terms and Conditions, the issuer or the
holder may prolong the maturity date of a security. After extension,
the security details may differ from the original issue. An issuer initi-
ated extension may be subject to holder's approval.
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EXWA

INCR

INFO

INTR

LIQU

MCAL

MEET

MRGR

NOOF

ODLT

OMET

OTHR

PARI

PCAL

PDEF

PINK

Warrant Exercise/
Warrant Conversion

Increase in Value

Information

Interest Payment

Liquidation Dividend/
Liquidation Payment

Full Call/Early Re-

demption

Annual General Meet-
ing

Merger

Non-Official Offer

Odd Lot Sale/Pur-
chase

Ordinary General
Meeting

Other Event

Pari-Passu

Partial Redemption
Without Pool Factor
Reduction

Partial Defeasance/
Pre-Funding

Pay In Kind

Option to buy (call warrant) or to sell (put warrant) a specific amount
of equities, cash, commodity, etc, at a predetermined price over a
specific period of time.

Increase in the face value of a single security. The number of circulat-
ing securities remains unchanged.

Information provided by the issuer having no accounting/financial im-
pact on the holder.

Interest payment distributed to holders of an interest bearing asset.

A distribution of cash, assets or both. Debt may be paid in order of
priority based on preferred claims to assets specified by the security.

The redemption of an entire issue outstanding of securities, for exam-
ple, bonds, preferred equity, funds, by the issuer or its agent, for ex-
ample, asset manager, before final maturity.

Annual general meeting.

Exchange of outstanding securities, initiated by the issuer which may
include options, as the result of two or more companies combining
assets, that is, an external, third party company. Cash payments may
accompany share exchange.

Offers that are not supervised or regulated by an official entity and
being offered by a party, for example a broker, usually at a discount
price, for example broker offer, mini-tender, mini odd lot offer or third
party offer.

Sale or purchase of odd-lots to/from the issuing company, initiated ei-
ther by the holder of the security or through an offer made by the is-
suer.

Ordinary general meeting.

Other event, use only when no other event type applies, for example,
a new event type.

Occurs when securities with different characteristics, for example,
shares with different entitlements to dividend or voting rights, become
identical in all respects, for example, pari-passu or assimilation. May
be scheduled in advance, for example, shares resulting from a bonus
may become fungible after a pre-set period of time, or may result
from outside events, for example, merger, reorganisation, issue of
supplementary tranches, etc.

Securities are redeemed in part before their scheduled final maturity
date. It is done without any pool factor reduction. The redemption is
reflected in a debit of the face amount (FAMT).

Issuer has money set aside to redeem a portion of an issue and the
indenture states that the securities could be called earlier than the
stated maturity.

Interest payment, in any kind except cash, distributed to holders of an
interest bearing asset.
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PLAC

PPMT

PRED

PRII

PRIO

REDM

REDO

REMK

RHDI

RHTS

SHPR

SMAL

SOFF

SPLF

SPLR

SUSP

Place of Incorporation

Instalment Call

Partial Redemption
With Pool Factor Re-
duction

Interest Payment with
Principal

Priority Issue

Final Maturity

Redenomination

Remarketing Agree-
ment

Intermediate Securi-
ties Distribution

Rights Issue/Subscrip-
tion Rights/Rights Of-
fer

Shares Premium Divi-
dend

Smallest Negotiable
Unit

Spin-Off

Stock Split/Change in
Nominal Value/Subdi-
vision

Reverse Stock Split/
Change in Nominal
Value

Trading Status: Sus-
pended

Changes in the state of incorporation for US companies and changes
in the place of incorporation for foreign companies. Where shares
need to be registered following the incorporation change, the hold-
er(s) may have to elect the registrar.

An instalment towards the purchase of equity capital, subject to an
agreement between an issuer and a purchaser.

Securities are redeemed in part before their scheduled final maturity
date. The redemption is reflected in a pool factor reduction. No move-
ment of securities occurs.

An event which consists of two components, the decrease of the
amortized value of a pool factor security and an interest payment.

Form of open or public offer where priority is given to existing share-
holders due to limited amount of securities available in the offer.
Shareholders can buy a type of security during a short period of time.

The redemption of an entire issue outstanding of securities, for exam-
ple, bonds, preferred equity, funds, by the issuer or its agent, for ex-
ample, asset manager, at final maturity.

Event by which the unit (currency and/or nominal) of a security is re-
stated, for example, nominal/par value of security in a national cur-
rency is restated in another currency.

Purchase and sale of remarketed preferred equities/bonds through
the negotiation of interest rate between the issuers and the holders.

The distribution of intermediate securities that gives the holder the
right to take part in a future event.

Offer to holders of a security to subscribe for additional securities via
the distribution of an intermediate security. Both processes are inclu-
ded in the same event.

This corporate event pays shareholders an amount in cash issued
from the shares premium reserve. It is similar to a dividend but with
different tax implications.

Modification of the smallest negotiable unit of shares in order to ob-
tain a new negotiable unit.

A distribution of securities issued by another company. The distrib-
uted securities may either be of a newly created or of an existing
company. For example, spin-off, demerger, unbundling, divestment.

Increase in a corporation's number of outstanding equities without
any change in the shareholder's equity or the aggregate market value
at the time of the split. Equity price and nominal value are reduced
accordingly.

Decrease in a company's number of outstanding equities without any
change in the shareholder's equity or the aggregate market value at
the time of the split. Equity price and nominal value are increased ac-
cordingly.

Trading in the security has been suspended.
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TEND

TNDP

TREC
WRTH

WTRC

XMET

CODES

Tender/Acquisition/
Takeover/Purchase
Offer

Tax On Non-Distrib-
uted Proceeds

Tax Reclaim
Worthless

Withholding Tax Relief
Certification

Extraordinary or Spe-
cial General Meeting

An offer made to holders by a third party, requesting them to sell (ten-
der) or exchange their securities.

Taxable component on non-distributed proceeds, for example, Aus-
tralian deemed income or US 871m income regulation.

Event related to tax reclaim activities.
Booking out of valueless securities.

Certification process for withholding tax reduction or exemption
based on the tax status of the holder.

Extraordinary or special general meeting.

In option "F", if Qualifier is "SETR" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

BSBK

BYIY

CLAI

CNCB

COLl

COLO

CONV

ETFT

FCTA

INSP

ISSU

MKDW

MKUP

NETT

NSYN

Buy Sell Back

Buy In

Market Claim

Central Bank Collater-
al Operation

Collateral In

Collateral Out

DR Conversion

Exchange Traded
Funds

Factor Update
Move of Stock

Issuance

Mark-Down

Mark-Up

Netting

Non Syndicated

Relates to a buy sell back transaction.

The transaction relates to a buy-in by the market following a delivery
transaction failure.

Transaction resulting from a market claim.

Relates to a collateral delivery/receipt to a National Central Bank for
central bank credit operations.

Relates to a collateral transaction, from the point of view of the collat-
eral taker or its agent.

Relates to a collateral transaction, from the point of view of the collat-
eral giver or its agent.

Relates to a depository receipt conversion.

Relates to an exchange traded fund (ETF) creation or redemption.

Relates to a factor update.
Relates to a movement of shares into or out of a pooled account.

Relates to the issuance of a security such as an equity or a deposito-
ry receipt.

Relates to the decrease of positions held by an ICSD at the common
depository due to custody operations (repurchase, pre-release, pro-
ceed of corp. event realigned).

Relates to the increase of positions held by an ICSD at the common
depository due to custody operations (repurchase, pre-release, pro-
ceed of corporate event realigned).

Relates to the netting of settlement instructions.

Relates to the issue of medium and short term paper (CP, CD, MTN,
notes ...) under a program and without syndication arrangement.
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OWNE

OWNI

PAIR

PLAC

PORT

PREA

REAL

REDI

REDM

RELE

REPU

RODE

RVPO

SBBK

SBRE

SECB

SECL

SLRE

SUBS

SWIF

SWIT

SYND

TBAC

TRAD

External Account
Transfer

Internal Account
Transfer

Pair-Off

Placement

Portfolio Move

Pre-Advice
Realignment

Withdrawal

Redemption (Funds)

DR Release/Cancella-
tion

Repo

Return of Delivery
Without Matching

Reverse Repo
Sell Buy Back

Borrowing Realloca-
tion

Securities Borrowing
Securities Lending

Lending Reallocation

Subscription (Funds)

Switch From

Switch To

Syndicate of Under-
writers

TBA Closing

Trade

Relates to an account transfer involving more than one instructing
party (messages sender) and/or account servicer (messages receiv-
er).

Relates to an account transfer involving one instructing party (mes-
sages sender) at one account servicer (messages receiver).

Relates to a pair-off: the transaction is paired off and netted against
one or more previous transactions.

Relates to the placement/new issue of a financial instrument.

Relates to a portfolio move from one investment manager to another
and/or from an account servicer to another. It is generally charged
differently than another account transfer (OWNE, OWNI, INSP),
hence the need to identify this type of transfer as such.

Transaction is a pre-advice, that is for matching purposes only.
Relates to a realignment of positions.

Relates to the withdrawal of specified amounts from specified sub-ac-
counts.

Relates to a redemption of Funds (Funds Industry ONLY).

Relates to a release (into/from local) of Depository Receipt operation.

Relates to a repurchase agreement transaction.

Relates to the return of financial instruments resulting from a rejected
delivery without matching operation.

Relates to a reverse repurchase agreement transaction.
Relates to a sell buy back transaction.

Internal reallocation of a borrowed holding from one safekeeping ac-
count to another.

Relates to a securities borrowing operation.
Relates to a securities lending operation.

Internal reallocation of a holding on loan from one safekeeping ac-
count to another.

Relates to a subscription to funds (Funds Industry ONLY).

Transaction is a change of an investment from one sub-fund to an-
other sub-fund (redemption-leg).

Transaction is a change of an investment from one sub-fund to an-
other sub-fund (subscription-leg).

Relates to the issue of financial instruments through a syndicate of
underwriters and a Lead Manager.

Relates to a To Be Announced (TBA) closing trade.

Relates to the settlement of a trade.
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TRPO Triparty Repo Relates to a triparty repurchase agreement.

TRVO Triparty Reverse Re-  Relates to a triparty reverse repurchase agreement.
po
TURN Turnaround Relates to a turnaround: the same security is bought and sold to set-

tle the same day, to or from different brokers.

CODES

In option "F", if Qualifier is "BYIY" and Data Source Scheme is not present, "Indicator" must contain one
of the following codes (Error code(s): K22):

BSSY BuyIn Successful Buyln Successful
BSSN BuyIn Unsuccessful BuylIn unsuccessful
BSSP Buyln Partially Suc- Buyln partially successful
cessful
CODES

In option "F", if Qualifier is "BYIC" and Data Source Scheme is not present, "Indicator" must contain one
of the following codes (Error code(s): K22):

BCCY Cash Compensation  cash compensation payment
Payment
BCCN No Cash Compensa- No Cash Compensation Payment

tion Payment

CODES

In option F, if Qualifier is STAM, the Data Source Scheme must be used to indicate the stamp duty type
or reason, for example, in the United Kingdom and Ireland (CRST), in South Africa (STRA), etc.

USAGE RULES

The Qualifier SETR must only be used with code PREA (Preadvice) in communications between CSD/
ICSD and their participants.

The use of a specific corporate action event type code is allowed only if this specific event triggers a
securities movement as per the Event Interpretation Grid published by the Securities Market Practice
Group (SMPG).

The corporate action event indicator code OTHR must only be used in case no other corporate action
event code is appropriate.

The corporate action event indicator code CHAN must only be used in case no other corporate action
event code is appropriate and only for an event which relates to a change.

The corporate action event indicator code REDM must only be used when the redemption is decided by
the issuer and not by the holders.

The conditions of the use of the codes for the qualifiers BENE, CASY, CCPT, BLOC, DBNM, FXCX,
LEOG, NETT, REGT, REPT, RTGS, SETS and STCO must be pre-agreed between account owner and
account servicer.

The use of settlement transaction type codes CONV, ISSU, REAL, RELE, NETT, NSYN, MKUP,
MKDW, SYND is governed by the existence of a bilateral agreement.

For two leg transactions (repo, reverse repo, securities lending, securities borrowing, buy sell back, sell
buy back), the status on the opening/initiation leg of the transaction will be provided by sending the be-
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low combination of Receive/Delivery Indicator (:22F::REDE) and Type of Settlement Transaction (:

22F::SETR):
Two leg transaction Receive/Delivery Indicator Type of Settlement Transaction

Repo opening DELI REPU
Reverse repo opening RECE RVPO
Triparty repo opening DELI TRPO
Triparty reverse repo opening RECE TRVO
Securities lending initiation DELI SECL
Securities borrowing initiation RECE SECB
Sell-buy back: sell DELI SBBK
Buy-sell back: buy RECE BSBK
Collateral (giver) out: initiation DELI COLO
Collateral (taker) in: initiation RECE COLl

The status on the closing/return leg of the transaction will be provided by sending the below combina-
tion of Receive/Delivery Indicator (:22F::REDE) and Type of Settlement Transaction (:22F::SETR):

Two leg transaction Receive/Delivery Indicator Type of Settlement Transaction

Repo closing RECE REPU
Reverse repo closing DELI RVPO
Triparty repo closing RECE TRPO
Triparty reverse repo closing DELI TRVO
Securities lending return RECE SECL
Securities borrowing return DELI SECB
Sell-buy back: buy back RECE SBBK
Buy-sell back: sell back DELI BSBK
Collateral (giver) out: return RECE CoLO
Collateral (taker) in: return DELI COLI

33. Field 98a: Date/Time

FORMAT
Option A :4lc//8!n (Qualifier)(Date)
Option B :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Date Code)
Option C :41c//8In6!n (Qualifier)(Date)(Time)

PRESENCE

Mandatory in optional subsequence B2b

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description
1 (@] EXSE N "A", "C" | Expected Settlement Date/Time
2 M SETT N "A", "B", | Settlement Date/Time
nen
3 (@] ADEL N "A","C" | Late Delivery Date/Time
4 (0] TRAD N "A", "B", | Trade Date/Time
nen
5 (0] EXVA N "A", "C" | Expected Value Date/Time
DEFINITION

This qualified generic field specifies:

ADEL Late Delivery Date/ Date/time after the settlement date specified in the trade, used for
Time pool trades resulting from the original To Be Assigned (TBA) securi-
ties.
EXSE Expected Settlement  Date/time at which the Sender expects settlement.
Date/Time
EXVA Expected Value Date/  For against payment transactions, the value date/time at which the
Time Sender expects the settlement amount to be credited or debited.
SETT Settlement Date/Time  Date/time at which the financial instruments are to be delivered or re-
ceived.
TRAD Trade Date/Time Date/time at which the trade was executed.
CODES

In option "B", if Qualifier is "SETT" and Data Source Scheme is not present, "Date Code" must contain
one of the following codes (Error code(s): K98):

OPEN Open-Dated Date has not been established.
UKWN Unknown Date is unknown.
CODES

In option "B", if Qualifier is "TRAD" and Data Source Scheme is not present, "Date Code" must contain
the following code (Error code(s): K98):

VARI Various Partial trades have occurred over a period of two or more days.

NETWORK VALIDATED RULES
Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).
Time must be a valid time expressed as HHMMSS (Error code(s): T38).

USAGE RULES

ADEL, Late delivery date is used for pool trades that result from the original TBA's. (the original TBA's
would be offset by an opposite transaction and replaced by buys or sells of individual pools). It is a date
greater than the settlement date stated in the trade, for pools designed as settling late.
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34. Field 70E: Narrative: Transaction Details Narrative

FORMAT

Option E :41c//10*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence B2b

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] TRDE N "E" Transaction Details Narrative
DEFINITION

This qualified generic field specifies:

TRDE Transa_lction Details Provides additional details on the transaction which can not be inclu-
Narrative ded within the structured fields of the message.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

35. Field 16R: Start of Block

FORMAT

Option R 16¢c
PRESENCE
Mandatory in optional subsequence B2b1l

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

SETPRTY Settlement Parties

36. Field 95a: Party

FORMAT
Option C :4lc/f2la (Qualifier)(Country Code)
Option L :4lc//18!c2!n (Qualifier)(Legal Entity Identifier)
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Option P :4lc/l4'a2!a2!c[3!c] (Qualifier)(Identifier Code)

Option Q :41c//4*35x (Qualifier)(Name and Address)
Option R :41c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
PRESENCE

Mandatory in optional subsequence B2b1

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M BUYR N C3,C5 |"P","Q", | Buyer
"R
or DEAG N C3,C4 |"P","Q", | Delivering Agent
"R"
or DECU N C3,C5 |"P","Q", |Deliverer's Custodian
"R
or DEI1 N C3,C5 |"P","Q", | Deliverer's Intermediary 1
"R"
or DEI2 N C3,C5 |"P","Q", | Deliverer's Intermediary 2
"R
or PSET N C3,C7 |"C","P", |Place of Settlement
"Qr
or REAG N C3,C4 |"P","Q", | Receiving Agent
"R
or RECU N C3,C5 |"P","Q", | Receiver's Custodian
"R"
or REI1 N C3,C5 |"P","Q", | Receiver's Intermediary 1
"R
or REI2 N C3,C5 |"P","Q", | Receiver's Intermediary 2
"R"
or SELL N C3,C5 |"P","Q", | Seller
"R
2 (@] ALTE N "Lt Alternate Identification
DEFINITION

This qualified generic field specifies:

ALTE Alternate Identification  Alternate identification for a party.

BUYR Buyer Party that receives the financial instrument.

DEAG Delivering Agent Delivering party that interacts with the Place of Settlement.

DECU Deliverer's Custodian  Party that interacts with the delivering agent unless intermediaries ex-
ist.
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DEI1 Deliverer's Intermedi-  Party that interacts with the delivering intermediary 2, if present. If the
ary 1 delivering intermediary 2 is not present, this is the party that interacts
with the delivering agent.

DEI2 Deliverer's Intermedi-  When present, party that interacts with the delivering agent.
ary 2

PSET Place of Settlement Place of Settlement.

REAG Receiving Agent Receiving party that interacts with the place of settlement.

RECU Receiver's Custodian  Party that interacts with the receiving agent unless intermediaries ex-

ist.

REI1 Receiver's Intermedi-  Party that interacts with the receiving intermediary 2, if present. If the

ary 1 receiving intermediary 2 is not present, this is the party that interacts

with the receiving agent.

REI2 Receiver's Intermedi- ~ When present, party that interacts with the receiving agent.
ary 2
SELL Seller Party that delivers the financial instrument.

NETWORK VALIDATED RULES
Country Code must be a valid ISO country code (Error code(s): T73).
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

Proprietary code (Format Option R) and Name and Address (Format Option Q) must not start or end
with a slash '/ and must not contain two consecutive slashes '//'. For field formats with more than 1 line,
the rule applies for each line (Error code(s): T26).

USAGE RULES

In option R, Proprietary Code specifies a local national code or market segment code identifying the
party.

In option C, Country Code specifies in physical settlement transactions the country of settlement. This
allows the custodian to direct instructions to a local agent in the country of settlement.

Qualifiers used to identify the parties do not specify the business role of the parties but their position in
the settlement chain and the relationship which the parties have with one another.

Further explanations and examples are available in the Category 5 Securities Markets Message Usage
Guidelines.

37. Field 97a: Account: Safekeeping Account

FORMAT
Option A :41c//35x (Qualifier)(Account Number)
Option B :41c/[8c]/4!c/35x (Qualifier)(Data Source Scheme)(Account Type Code)
(Account Number)
PRESENCE

Optional in optional subsequence B2b1l
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QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] SAFE N C7 "A", "B" | Safekeeping Account
DEFINITION

This qualified generic field specifies:

SAFE Safekeeping Account  Account where financial instruments are maintained.

CODES

In option B, the Data Source Scheme must be present and Account Type Code must contain the type of
account as defined by the party identified in the Data Source Scheme.

USAGE RULES
In option B, Account Type Code specifies the type of account needed to fully identify the account.

The account provided is the account of the party specified in this sequence.

38. Field 20C: Reference: Processing Reference

FORMAT

Option C :4lc//16x (Qualifier)(Reference)

PRESENCE

Optional in optional subsequence B2b1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] PROC N "Cc" Processing Reference
DEFINITION

This qualified generic field specifies:

PROC Processing Reference  Reference meaningful to the party identified.

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/* and must not contain two consecutive slashes '//' (Er-
ror code(s): T26).

39. Field 16S: End of Block

FORMAT

Option S 16¢
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PRESENCE

Mandatory in optional subsequence B2b1

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

SETPRTY Settlement Parties

40. Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE

Mandatory in optional subsequence B2b

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRANSDET Transaction Details

41. Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE

Mandatory in mandatory subsequence B2

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRAN Transaction
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42. Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE

Mandatory in optional sequence B

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

STAT Status

43. Field 16R: Start of Block

FORMAT

Option R 16¢c

PRESENCE

Mandatory in optional sequence C

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRANS Transactions

44. Field 16R: Start of Block

FORMAT
Option R 16¢

PRESENCE

Mandatory in mandatory subsequence C1

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):
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LINK Linkages

45. Field 13a: Number Identification: Linked Message

FORMAT

Option A :4lc//3!c (Qualifier)(Number Id)

Option B :41c/[8c]/30x (Qualifier)(Data Source Scheme)(Number)
PRESENCE

Optional in mandatory subsequence C1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] LINK N "A", "B" | Linked Message
DEFINITION

This qualified generic field specifies:

LINK Linked Message Message type number/message identifier of the message referenced
in the linkage sequence.

NETWORK VALIDATED RULES

Number (Format Option B) must not start or end with a slash '/* and must not contain two consecutive
slashes /' (Error code(s): T26).

USAGE RULES
Format A Number Id must contain the FIN message type number of the linked message.

Format B Number must contain the XML message identifier of the linked message.

46. Field 20a: Reference

FORMAT
Option C :4lc//16x (Qualifier)(Reference)
Option U :41cl/52x (Qualifier)(UTI Reference)
PRESENCE

Mandatory in mandatory subsequence C1

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M POOL N "c" Pool Reference
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Order M/O Qualifier R/N CR Options | Qualifier Description
or PREV N "Cc" Previous Message Reference
or RELA N C10 "c" Related Message Reference
or TRRF N "C","U" | Deal Reference
or COMM N "c" Common Reference
or ASRF N "C" Account Servicer Reference
or CORP N "Cc" Corporate Action Reference
or TCTR N "Cc" Triparty-Agent's/Service-Provider's Collateral
Transaction Reference
or CLTR N "c" Client's Triparty Collateral Transaction Refer-
ence
or CLCI N "c" Client's Collateral Instruction Reference
or TRCI N "c" Triparty-Agent's/Service-Provider's Collateral
Instruction Reference
or MITI N "c" Market Infrastructure Transaction Identifica-
tion
or PCTI N "c" Processor Transaction Identification
DEFINITION
This qualified generic field specifies:

ASRF Account Servicer Ref-  Reference assigned to the reported transaction by the account serv-
erence icer.

CLCI Client's Collateral In-  Reference assigned to the instruction by the client.
struction Reference

CLTR Client's Triparty Collat-  Unique reference identifying the triparty collateral management trans-
eral Transaction Refer-  4ction from the client's point of view.
ence

COMM Common Reference Unique reference agreed upon by the Investment Manager AND the

Broker/Dealer to identify the trade. This reference should be passed
down and up through the whole life cycle of the transaction.

CORP Corporate Action Ref-  Reference assigned by the account servicer to unambiguously identi-
erence fy a related corporate action event.

MITI Market Infrastructure  |dentification of a transaction assigned by a market infrastructure oth-
Transaction Identifica-  ¢r than a central securities depository, for example, Target2-Securi-
tion ties.

PCTI Processor Transaction  |dentification of the transaction assigned by the processor of the in-
Identification struction other than the account owner the account servicer and the

market infrastructure.

POOL Pool Reference Collective reference identifying a set of messages.

PREV Previous Message Message reference of the linked message which was previously sent.
Reference

RELA Related Message Ref- Message reference of the linked message which was previously re-

erence ceived.
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TCTR Triparty-Agent's/Serv-  Unique reference identifying the triparty-agent/service-provider collat-

ice-Provider's Collater- - gra] management transaction from the triparty-agent's/service-provid-
al Transaction Refer- . . .
er's point of view.

ence

TRCI Triparty-Agent's/Serv-  Reference assigned to the instruction by the triparty-agent/service-
ice-Provider's Collater-  royider.
al Instruction Refer-
ence

TRRF Deal Reference Reference assigned to the trade by the Investment Manager OR the
Broker/Dealer. This reference will be used throughout the trade life
cycle to access/update the trade details.

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/* and must not contain two consecutive slashes '//'. For
field formats with more than 1 line, the rule applies for each line (Error code(s): T26).

USAGE RULES

When no reference is available for the instruction, for example, the instruction was sent by fax, the Re-
lated Reference (RELA) must be :20C::RELA/NONREF.

47. Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE

Mandatory in mandatory subsequence C1

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

LINK Linkages

48. Field 16R: Start of Block

FORMAT
Option R 16¢c

PRESENCE

Mandatory in optional subsequence C2

DEFINITION

This field specifies the start of a block and the name of that block.
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CODES

This field must contain the following code (Error code(s): T92):

TRANSDET Transaction Details

49. Field 94a: Place

FORMAT

Option B :4!c/[8c]/4!c[/30X] gQu)aIifier)(Data Source Scheme)(Place Code)(Narra-

ive

Option C 4lc/l2'a (Qualifier)(Country Code)

Option F :4lc/l4lcldla'a2!c[3!c] (Qualifier)(Place Code)(ldentifier Code)

Option H :4lc/l4la2la?!c[3!c] (Qualifier)(Identifier Code)

Option L :41c//18!c2!n (Qualifier)(Legal Entity Identifier)
PRESENCE

Optional in optional subsequence C2
QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (@] CLEA R C12 "H", "L" | Place of Clearing

2 0] TRAD R C12 "B", "L" | Place of Trade

3 (0] SAFE R C12 E E: Place of Safekeeping
DEFINITION

This qualified generic field specifies:

CLEA Place of Clearing Place at which the trade is cleared (Central Counterparty).

SAFE Place of Safekeeping  Location where the financial instruments are/will be safekept.

TRAD Place of Trade Place at which the order was traded, directly by the account owner or

not.

CODES

In option "B", if Qualifier is "TRAD" and Data Source Scheme is not present, "Place Code" must contain
one of the following codes (Error code(s): K94):

EXCH Stock Exchange Place of trade is a stock exchange.
OTCO Over The Counter Place of trade is over the counter.
PRIM Primary Market Place of trade is the primary market.
SECM Secondary Market Place of trade is the secondary market.
VARI Various Trade was executed on various places.
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CODES

In option "B", if Qualifier is "SAFE" and Data Source Scheme is not present, "Place Code" must contain
the following code (Error code(s): K94):

SHHE Shares Held Else- Used for certain financial instruments, for example, US mutual funds,
where where settlement is internal only, that is, there is no external move-
ment of securities.

CODES

In option "F", if Qualifier is "SAFE", "Place Code" must contain one of the following codes (Error
code(s): K94):

CUST Local Custodian Financial instruments held at a local custodian.

ICSD International Central Financial instruments held at an International Central Securities De-
Securities Depository  pository.

NCSD National Central Se-  Financial instruments held at a National Central Securities Deposito-
curities Depository ry.

SHHE Shares Held Else- Used for certain financial instruments, for example, US mutual funds,
where where settlement is internal only, that is, there is no external move-

ment of securities.

NETWORK VALIDATED RULES
Country Code must be a valid ISO country code (Error code(s): T73).
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).
Narrative (Format Option B) must not start or end with a slash /' and must not contain two consecutive
slashes /' (Error code(s): T26).
USAGE RULES

When qualifier is TRAD and Place Code is OTCO, Narrative, if present, must specify the system. When
Place Code is EXCH, Narrative, if present, must specify the Market Identifier Code (MIC).

A cross-exchange netted transaction is to be identified by the combination of Various (Place field :
94B::TRAD//VARI) and Netting (Indicator field :22F::SETR//NETT).

EXAMPLES
:94B: : TRAD//EXCH/XNYS for the New York Stock Exchange.

50. Field 35B: Identification of the Financial Instrument

FORMAT
Option B [ISIN1le12!c] (Identification of Security)
[4*35x] (Description of Security)
PRESENCE

Mandatory in optional subsequence C2
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DEFINITION

This field identifies the financial instrument.

NETWORK VALIDATED RULES

At least Identification of a Security (Subfield 1) or Description of Security (Subfield 2) must be present;
both may be present (Error code(s): T17).

ISIN is used at the beginning of Identification of Security (Subfield 1) and must be composed of upper-
case letters only (Error code(s): T12).

USAGE RULES
When used in Description of Security (Subfield 2), codes must start and end with a slash '/".

When an ISIN identifier is not used it is strongly recommended that one of the following codes be used
as the first characters of the Description of Security (Subfield 2):

[121a/] The ISO two-digit country code, followed by the national scheme number.
[ITS/] Followed by the ticker symbol.
[/XXN Bilaterally agreed or proprietary scheme which may be further identified by a code or short de-

scription identifying the scheme used.

[14!ch] Code identifying the type of security identifier used. This code must be one published by ISO
20022 (ExternalFinanciallnstrumentldentificationTypeCode).

It is strongly recommended that the ISIN be used.

51. Field 36B: Quantity of Financial Instrument

FORMAT

Option B :4!c//4'c/15d (Qualifier)(Quantity Type Code)(Quantity)

PRESENCE

Mandatory in optional subsequence C2

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M PSTA R C9 "B" Posting Quantity

2 (0] QBYI N "B" Quantity Of Securities Bought In
DEFINITION

This qualified generic field specifies:

PSTA Posting Quantity Quantity of financial instrument posted to the safekeeping account.
QBYI Quantity Of Securities  Quantity Of Securities Bought In
Bought In
CODES

"Quantity Type Code" must contain one of the following codes (Error code(s): K36):
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AMOR Amortised Value Quantity expressed as an amount representing the current amortised
face amount of a bond, for example, a periodic reduction/increase of
a bond's principal amount.

FAMT Face Amount Quantity expressed as an amount representing the face amount, that
is, the principal, of a debt instrument.

UNIT Unit Number Quantity expressed as a number, for example, a number of shares.

NETWORK VALIDATED RULES

The integer part of Quantity must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length (Error code(s): T40, T43).

52. Field 19A: Amount

FORMAT

Option A :4!c//[N]3lal5d (Qualifier)(Sign)(Currency Code)(Amount)

PRESENCE

Optional in optional subsequence C2

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] PSTA N Cc2 "A" Posting Amount

2 (0] OCMT N "A" Original Currency and Ordered Amount

3 (0] CCAM N "A" Cash Compensation Amount

4 (0] VSEC N "A" Value Of The Securities Bought In
DEFINITION

This qualified generic field specifies:

CCAM Cash Compensation ~ Cash Compensation Amount
Amount

OCMT Original Currency and  Posting/settlement amount in its original currency when conversion
Ordered Amount from/into another currency has occurred.

PSTA Posting Amount Amount of money that is to be/was posted to the account.

VSEC Value Of The Securi-  Value Of The Securities Bought In

ties Bought In

NETWORK VALIDATED RULES

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length. The number of digits following the comma must not exceed the maximum
allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).
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If Amount is zero, Sign must not be present (Error code(s): T14).

USAGE RULES

Sign is used when the Amount is credited while the practice or the transaction type would normally im-
ply that the Amount should be debited (or vice versa).

53. Field 22a: Indicator

FORMAT
Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
Option H :4lcl/ldlc (Qualifier)(Indicator)

PRESENCE

Mandatory in optional subsequence C2

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M TRAN N "F Transaction Indicator
2 M REDE N C4 "H" Receive/Deliver Indicator
3 M PAYM N C2 "H" Payment Indicator
4 (0] STCO R F Settlement Transaction Condition Indicator
5 (0] TRCA N "F" Party Capacity Indicator
6 (0] STAM N "F Stamp Duty Indicator
7 (0] RTGS N "F Securities Real-Time Gross Settlement Indica-
tor
8 (0] REGT N "F" Registration Indicator
9 (0] BENE N "F" Beneficial Ownership Indicator
10 (0] CASY N "F" Cash Settlement System Indicator
11 (0] TCPI N "F" Tax Capacity Party Indicator
12 (0] REPT N "F" Repurchase Type Indicator
13 (0] MACL N "F Market Side Indicator
14 (0] BLOC N "F" Block Trade Indicator
15 o REST N "B Restrictions Indicator
16 (0] SETS N "F" Settlement System/Method Indicator
17 (0] NETT N "F" Netting Eligibility Indicator
18 (0] CCPT N "F" CCP Eligibility Indicator
19 (0] LEOG N F Letter of Guarantee Indicator
20 (0] CAEV N "F" Corporate Action Event Indicator
or SETR N F Type of Settlement Transaction Indicator
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Order M/O Qualifier R/N CR Options | Qualifier Description

21 (0] BYIY N "F" BuylIn Indicator

22 (0] BYIC N "F" Cash Compensation Indicator
DEFINITION

This qualified generic field specifies:

BENE

BLOC

BYIC

BYIY

CAEV

CASY

CCPT

LEOG

MACL

NETT

PAYM

REDE

REGT

REPT

REST

RTGS

SETR

SETS

STAM

STCO

Beneficial Ownership
Indicator

Block Trade Indicator

Cash Compensation
Indicator

BuylIn Indicator

Corporate Action Event
Indicator

Cash Settlement Sys-
tem Indicator

CCP Eligibility Indica-

tor

Letter of Guarantee In-
dicator

Market Side Indicator

Netting Eligibility Indi-

cator

Payment Indicator

Receive/Deliver Indica-

tor

Registration Indicator

Repurchase Type Indi-

cator

Restrictions Indicator

Securities Real-Time
Gross Settlement Indi-

cator

Type of Settlement

Transaction Indicator

Settlement System/
Method Indicator

Stamp Duty Indicator

Settlement Transaction

Condition Indicator

Specifies whether there is change of beneficial ownership.

Specifies whether the settlement instruction is a block parent or child.

Cash Compensation Amount

BuylIn Indicator

Specifies the type of corporate event.
Specifies what cash settlement system is instructed to be used.
Specifies whether the settlement transaction is CCP (Central Coun-

terparty) eligible.

Specifies whether physical settlement may be executed using a letter
of guarantee or if the physical certificates should be used.

Specifies whether an instruction is for a market side or a client side
transaction.

Specifies whether the settlement transaction is eligible for netting.

Specifies whether the instruction is free or against payment.

Specifies whether the transaction is a receipt or delivery of financial
instruments.

Specifies whether registration should occur upon receipt.

Specifies the type of repurchase transaction.

Restrictions governing the transfer of ownership of security.

Specifies whether the settlement transaction is to be settled through
an RTGS or a non RTGS system.

Specifies underlying information regarding the type of settlement
transaction.

Specifies whether the settlement instruction is to be settled through
the default or the alternate settlement system.

Specifies the stamp duty type or exemption reason applicable to the
settlement instruction.

Specifies the conditions under which the order/trade was to be set-
tled.
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TCPI Tax Capacity Party In-  Specifies the tax role capacity of the instructing party.

dicator
TRAN Transaction Indicator  Specifies the type of activity to which this instruction relates.
TRCA Party Capacity Indica-  Specifies the role of the party in the transaction.

tor

CODES

In option "F", if Qualifier is "TRAN" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

BOLE Borrowing/Lending Transaction relates to lending/borrowing.
Activity
CLAI Market Claim Transaction relates to a market claim following a corporate action.
COoLL Collateral Activity Transaction relates to collateral.
CORP Corporate Action Ac-  Transaction relates to corporate action.
tivity
SETT Settlement and Clear- Transaction relates to settlement and clearing.
ing Activity
CODES

In option "H", if Qualifier is "REDE", "Indicator" must contain one of the following codes (Error
code(s): K22):

DELI Deliver Financial Instruments will be debited from the safekeeping account.
RECE Receive Financial Instruments will be credited to the safekeeping account.
CODES

In option "H", if Qualifier is "PAYM", "Indicator" must contain one of the following codes (Error
code(s): K22):

APMT Against Payment Against payment.
FREE Free Free of payment.
CODES

In option "F", if Qualifier is "STCO" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

ASGN Assignment Transfer ownership of the asset to another party.

BUTC Buy to Cover Settlement transaction is a buy to cover.

CLEN Clean Tax-exempt financial instruments are to be settled.

DIRT Dirty Taxable financial instruments are to be settled.

DLWM Delivery Without Matching receipt instruction not required (only for concerned ICSD
Matching and CSD).

DRAW Drawn Settlement transactions relates to drawn securities.






MT 537 Statement of Pending Transactions

EXER

EXPI

FRCL

KNOC

NACT

NOMC

NPAR

PART

PENS

PHYS

RESI

RHYP

RPTO
SHOR
SPDL
SPST
TRAN

UNEX

CODES

Exercised

Expired

Free Clean Settlement

Knocked Out

Not Accounting Rela-
ted

No Automatic Market
Claim

No Partial Settlement
Allowed

Partial Settlement

Pending Sale

Physical

CSD Payment Only

Re-hypothecation

Reporting

Short Sale Indicator
Special Delivery
Split Settlement
Transformation

Unexposed

Settlement transaction relates to options, futures or derivatives that
are exercised.

Settlement transaction relates to options, futures or derivatives that
have expired.

Delivery will be made free of payment but a clean payment order will
be sent.

Settlement transaction relates to options, futures or derivatives that
are expired worthless.

Security transaction is not for accounting.

No market claim should be automatically generated.

Partial settlement is not allowed.

Partial settlement is allowed.

Accounting information that the position to cover the pending sale will
be available by contractual settlement date.

Securities are to be physically settled.

Relates to transaction on a security that is not eligible at the Central
Securities Depository (CSD) but for which the payment will be enac-
ted by the CSD.

Collateral position is available for other purposes (for example, on-
wards delivery).

Relates to a transaction that is for reporting purposes only.
Settlement transaction will create a short position.
Settlement transactions to be settled with special delivery.
Money and financial instruments settle in different locations.
Transaction resulting from a transformation.

Delivery cannot be performed until money is received.

In option "F", if Qualifier is "TRCA" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

CUST

RISP

SAGE

SPRI

Settling as a Custodi-
an

Settling as Riskless
Principal

Settling as an Agent

Settling as a Principal

Settlement party is a custodian. It receives/delivers the securities and
carries out custodial duties.

Party settles trades that were simultaneously offset.

Party settles trades on behalf of his client for which he also traded.

Party settles its own trades.
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CODES

In option "F", if Qualifier is "RTGS" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NRTG Non-RTGS Settle through the non-RTGS system. If there is a standing instruction
in place for settlement through the RTGS instruction, then this stand-
ing instruction is to be ignored.

YRTG RTGS Settle through the RTGS system. If there is a standing instruction in
place for settlement through the non-RTGS system, then this stand-
ing instruction is to be ignored.

CODES

In option "F", if Qualifier is "REGT" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NREG Street Name Hold the securities in street name. If there is a standing instruction in
place to register on receipt, then this standing instruction is to be ig-
nored.

YREG Register Register on receipt. If there is a standing instruction in place to hold
the securities in street name, then this standing instruction is to be ig-
nored.

CODES

In option "F", if Qualifier is "BENE" and Data Source Scheme is not present, “Indicator" must contain
one of the following codes (Error code(s): K22):

NBEN NCBO No Change of Beneficial Ownership (NCBO). If a standing instruction
is in place for change of beneficial ownership (CBO), then this stand-
ing instruction is to be ignored.

YBEN CBO Change of Beneficial Ownership (CBO). If a standing instruction is in
place for no change of beneficial ownership (NCBO), then this stand-
ing instruction is to be ignored.

CODES

In option "F", if Qualifier is "CASY" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

GROS Gross Settlement Sys- Settle money through gross settlement system.
tem
NETS Net Settlement Sys-  Settle money through net settlement system.
tem
CODES

In option "F", if Qualifier is "TCPI" and Data Source Scheme is not present, "Indicator" must contain one
of the following codes (Error code(s): K22):

AGEN Agent Acting as an agent for tax liability.

PRIN Principal Acting as a principal for tax liability.
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CODES

In option "F", if Qualifier is "REPT" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

CADJ Swap/Substitution Relates to a repo collateral substitution.

CALL Repo Call Relates to the early closing/maturity date for a term repo or the termi-
nation date of an open repo with underlying collateral.

PADJ Principal/Exposure Relates to a principal adjustment.
Adjustment

PAIR Pair-Off Relates to a repo that is part of a pair-off.

RATE Repo Rate Relates to a change in the repo rate.

ROLP Repo Contract Roll- Relates to a repo rollover of a contract extending the closing or ma-
over turity date without impacting underlying collateral.

TOPU Top-Up Relates to a cover of securities position due to deficit of collateral fol-

lowing mark to market valuation.
WTHD Withdrawall Relates to a return of securities position due to excess of collateral

following mark to market valuation.

CODES

In option "F", if Qualifier is "MACL" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

CLNT Client Side Instruction is for a client side transaction.
MAKT Market Side Instruction is for a market side transaction.
CODES

In option "F", if Qualifier is "BLOC" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

BLCH Block Trade Child Transaction is a block trade child.
BLPA Block Trade Parent Transaction is a block trade parent.
CODES

In option "F", if Qualifier is "REST" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

144A Pursuant to 144A Ownership or transfer of an unregistered security issued, pursuant to
US legal restrictions 144A.

NRST Not Subject to Restric- Ownership or transfer of a security that is not subject to restrictions.
tions
RSTR Subject to Restrictions  Ownership or transfer of a security that is subject to restrictions, and

(not pursuant to 144A) ot pursuant to 144A.
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CODES

In option "F", if Qualifier is "SETS" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NSET Default Settlement Settle through the default settlement system/method. If there is a
System/Method standing instruction in place for settlement through the alternate set-
tlement system/method, then this standing instruction is to be ignor-
ed.

YSET Alternate Settlement  Settle through the alternate settlement system/method. If there is a
System/Method standing instruction in place for settlement through the default settle-
ment system/method, then this standing instruction is to be ignored.

CODES

In option "F", if Qualifier is "NETT" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NNET Not Netting Eligible Settlement instruction is not eligible for netting.
YNET Netting Eligible Settlement instruction is eligible for netting.
CODES

In option "F", if Qualifier is "CCPT" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NCCP Not CCP Eligible Settlement instruction is not CCP eligible.
YCCP CCP Eligible Settlement instruction is CCP eligible.
CODES

In option "F", if Qualifier is "LEOG" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

NLEG Letter of Guarantee Letter of guarantee is not accepted. If there is a standing instruction
Not Accepted in place to accept a letter of guarantee, then this standing instruction
is to be ignored.

YLEG Letter of Guarantee Letter of guarantee is accepted. If there is a standing instruction in
Accepted place not to accept a letter of guarantee, then this standing instruc-
tion is to be ignored.

CODES

In option "F", if Qualifier is "CAEV" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

ACCU Accumulation Funds related event in which the income (for example accumulation
units) that accrues during an accounting period is retained within the
fund instead of being paid away to investors. The retained income is
nonetheless deemed to have been distributed to investors for tax pur-
poses.

ACTV Trading Status: Active Trading in the security has commenced or security has been re-acti-
vated after a suspension in trading.
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ATTI

BIDS

BMET

BONU

BPUT

BRUP

CAPD

CAPG

CAPI

CERT

CHAN

CLSA

CMET

CONS

CONV

COOP

Attachment

Repurchase Offer/ls-
suer Bid/Reverse
Rights

Bond Holder Meeting

Bonus Issue/Capitali-
sation Issue

Put Redemption

Bankruptcy

Capital Distribution

Capital Gains Distribu-
tion

Capitalisation

Non-US TEFRA D
Certification

Change

Class Action/Pro-
posed Settlement

Court Meeting

Consent

Conversion

Company Option

Combination of different security types to create a unit. Units are usu-
ally comprised of warrants and bonds or warrants and equities. Se-
curities may be combined at the request of the security holder or
based on market convention.

Offer to existing holders by the issuing company to repurchase its
own securities. The objective of the offer is to reduce the number of
outstanding securities.

Physical meeting of bond holders.

Security holders receive additional assets free of payment from the
issuer, in proportion to their holding.

Early redemption of a security at the election of the holder subject to
the terms and condition of the issue with no reduction in nominal val-
ue.

Legal status of a company unable to pay creditors. Bankruptcy in-
volves formal court ruling. Securities may become valueless.

The Corporate event pays shareholders an amount in cash issued
from the Capital account. There is no reduction to the face value of a
single share (or the share has no par value). The number of circulat-
ing shares remains unchanged.

Distribution of profits resulting from the sale of company assets, for
example, Shareholders of Mutual Funds, Unit Trusts, or Sicavs are
recipients of capital gains distributions which are often reinvested in
additional shares of the fund.

Increase of the current principal of a debt instrument without increas-
ing the nominal value. It normally arises from the incorporation of due
but unpaid interest into the principal. This is commonly done by in-
creasing the pool factor value, for example, capitalisation, and nega-
tive amortisation.

Non-US beneficial owner certification requirement for exchange of
temporary to permanent notes.

Information regarding a change further described in the corporate ac-
tion details.

Situation where interested parties seek restitution for financial loss.
The security holder may be offered the opportunity to join a class ac-
tion proceeding and would need to respond with an instruction.

Announcement of a meeting at a Court.

Procedure that aims to obtain consent of holder to a proposal by the
issuer or a third party without convening a meeting. For example,
consent to change the terms of a bond.

Conversion of securities (generally convertible bonds or preferred
shares) into another form of securities (usually common shares) at a
pre-stated price/ratio.

A Company Option may be granted by the company, allowing the
holder to take up shares at some future date(s) at a pre arranged
price in the company. A company may not grant options which enable
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CREV

DECR

DETI

DFLT

DLST

DRAW

DRCA

DRIP

DSCL

DTCH

DVCA

DVOP

Credit Event

Decrease in Value

Detachment

Bond Default

Trading Status: Delis-
ted

Drawing

Cash Distribution
From Non-Eligible Se-
curities Sales

Dividend Reinvest-

ment

Disclosure

Dutch Auction, Bid
Tender

Cash Dividend

Dividend Option

the holder to take up unissued shares at a time which is five or more
years from the date of the grant. Option holders are not members of a
company. They are contingent creditors of a company and hence
may, in some instances, be entitled to vote on and be bound by a
scheme of arrangement between the creditors and the company. As
many options have multiple exercise periods a company option will
either lapse or carry on to the next expiry date.

An occurrence of credit derivative for which the issuer of one or sev-
eral underlying securities is unable to fulfil his financial obligations (as
defined in terms and conditions).

Reduction of face value of a single share or the value of fund assets.
The number of circulating shares/units remains unchanged. This
event may include a cash payout to holders.

Separation of components that comprise a security, for example, usu-
ally units comprised of warrants and bond or warrants and equity.
Units may be broken up at the request of the security holder or based
on market convention.

Failure by the company to perform obligations defined as default
events under the bond agreement and that have not been remedied.

Security is no longer able to comply with the listing requirements of a
stock exchange and is removed from official board quotation.

Securities are redeemed in part before the scheduled final maturity
date. It is done without any pool factor reduction. The redemption is
reflected in a debit of the face amount (FAMT). Drawing is distinct
from partial call since drawn bonds are chosen by lottery. Therefore,
not every holder is affected in the same way.

Distribution to shareholders of cash resulting from the selling of non-
eligible securities, for example, in the frame of a depositary receipt
program.

Dividend payment where holders can keep cash or have the cash re-
invested in the market by the issuer into additional shares in the issu-
ing company. To be distinguished from DVOP as the company in-
vests the dividend in the market rather than creating new share capi-
tal in exchange for the dividend.

Requirement for holders or beneficial owners to disclose their name,
location and holdings of any issue to the issuer.

An action by a party wishing to acquire a security. Holders of the se-
curity are invited to make an offer to sell, within a specific price range.
The acquiring party will buy from the holder with lowest offer.

Distribution of cash to shareholders, in proportion to their equity hold-
ing. Ordinary dividends are recurring and regular. Shareholder must
take cash and may be offered a choice of currency.

Distribution of a dividend to shareholders with a choice of benefit to
receive. Shareholders may choose to receive shares or cash. To be
distinguished from DRIP as the company creates new share capital in
exchange for the dividend rather than investing the dividend in the
market.
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DVSC

DVSE

EXOF

EXRI

EXTM

EXWA

INCR

INFO

INTR

LIQU

MCAL

MEET

MRGR

NOOF

ODLT

OMET

Scrip Dividend/Pay-
ment

Stock Dividend

Exchange

Call on Intermediate
Securities

Maturity Extension

Warrant Exercise/
Warrant Conversion

Increase in Value

Information

Interest Payment

Liquidation Dividend/
Liquidation Payment

Full Call/Early Re-

demption

Annual General Meet-
ing

Merger

Non-Official Offer

Odd Lot Sale/Pur-
chase

Ordinary General
Meeting

Dividend or interest paid in the form of scrip.

Dividend paid to shareholders in the form of equities of the issuing
corporation.

Exchange of holdings for other securities and/or cash. The exchange
can be either mandatory or voluntary involving the exchange of out-
standing securities for different securities and/or cash. For example
"exchange offer", "capital reorganisation” or "funds separation".

Call or exercise on nil paid securities or intermediate securities result-
ing from an intermediate securities distribution (RHDI). This code is
used for the second event, when an intermediate securities' issue
(rights/coupons) is composed of two events, the first event being the
distribution of intermediate securities.

As stipulated in the security's Terms and Conditions, the issuer or the
holder may prolong the maturity date of a security. After extension,
the security details may differ from the original issue. An issuer initi-
ated extension may be subject to holder's approval.

Option to buy (call warrant) or to sell (put warrant) a specific amount
of equities, cash, commodity, etc, at a predetermined price over a
specific period of time.

Increase in the face value of a single security. The number of circulat-
ing securities remains unchanged.

Information provided by the issuer having no accounting/financial im-
pact on the holder.

Interest payment distributed to holders of an interest bearing asset.

A distribution of cash, assets or both. Debt may be paid in order of
priority based on preferred claims to assets specified by the security.

The redemption of an entire issue outstanding of securities, for exam-
ple, bonds, preferred equity, funds, by the issuer or its agent, for ex-
ample, asset manager, before final maturity.

Annual general meeting.

Exchange of outstanding securities, initiated by the issuer which may
include options, as the result of two or more companies combining
assets, that is, an external, third party company. Cash payments may
accompany share exchange.

Offers that are not supervised or regulated by an official entity and
being offered by a party, for example a broker, usually at a discount
price, for example broker offer, mini-tender, mini odd lot offer or third
party offer.

Sale or purchase of odd-lots to/from the issuing company, initiated ei-
ther by the holder of the security or through an offer made by the is-
suer.

Ordinary general meeting.
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OTHR

PARI

PCAL

PDEF

PINK

PLAC

PPMT

PRED

PRII

PRIO

REDM

REDO

REMK

RHDI

RHTS

Other Event

Pari-Passu

Partial Redemption
Without Pool Factor
Reduction

Partial Defeasance/
Pre-Funding

Pay In Kind

Place of Incorporation

Instalment Call

Partial Redemption
With Pool Factor Re-
duction

Interest Payment with
Principal

Priority Issue

Final Maturity

Redenomination

Remarketing Agree-
ment

Intermediate Securi-
ties Distribution

Rights Issue/Subscrip-
tion Rights/Rights Of-
fer

Other event, use only when no other event type applies, for example,
a new event type.

Occurs when securities with different characteristics, for example,
shares with different entittements to dividend or voting rights, become
identical in all respects, for example, pari-passu or assimilation. May
be scheduled in advance, for example, shares resulting from a bonus
may become fungible after a pre-set period of time, or may result
from outside events, for example, merger, reorganisation, issue of
supplementary tranches, etc.

Securities are redeemed in part before their scheduled final maturity
date. It is done without any pool factor reduction. The redemption is
reflected in a debit of the face amount (FAMT).

Issuer has money set aside to redeem a portion of an issue and the
indenture states that the securities could be called earlier than the
stated maturity.

Interest payment, in any kind except cash, distributed to holders of an
interest bearing asset.

Changes in the state of incorporation for US companies and changes
in the place of incorporation for foreign companies. Where shares
need to be registered following the incorporation change, the hold-
er(s) may have to elect the registrar.

An instalment towards the purchase of equity capital, subject to an
agreement between an issuer and a purchaser.

Securities are redeemed in part before their scheduled final maturity
date. The redemption is reflected in a pool factor reduction. No move-
ment of securities occurs.

An event which consists of two components, the decrease of the
amortized value of a pool factor security and an interest payment.

Form of open or public offer where priority is given to existing share-
holders due to limited amount of securities available in the offer.
Shareholders can buy a type of security during a short period of time.

The redemption of an entire issue outstanding of securities, for exam-
ple, bonds, preferred equity, funds, by the issuer or its agent, for ex-
ample, asset manager, at final maturity.

Event by which the unit (currency and/or nominal) of a security is re-
stated, for example, nominal/par value of security in a national cur-
rency is restated in another currency.

Purchase and sale of remarketed preferred equities/bonds through
the negotiation of interest rate between the issuers and the holders.

The distribution of intermediate securities that gives the holder the
right to take part in a future event.

Offer to holders of a security to subscribe for additional securities via
the distribution of an intermediate security. Both processes are inclu-
ded in the same event.
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SHPR

SMAL

SOFF

SPLF

SPLR

SUSP

TEND

TNDP

TREC
WRTH

WTRC

XMET

CODES

Shares Premium Divi-
dend

Smallest Negotiable
Unit

Spin-Off

Stock Split/Change in
Nominal Value/Subdi-
vision

Reverse Stock Split/
Change in Nominal
Value

Trading Status: Sus-
pended

Tender/Acquisition/
Takeover/Purchase
Offer

Tax On Non-Distrib-
uted Proceeds

Tax Reclaim
Worthless

Withholding Tax Relief
Certification

Extraordinary or Spe-
cial General Meeting

This corporate event pays shareholders an amount in cash issued
from the shares premium reserve. It is similar to a dividend but with
different tax implications.

Modification of the smallest negotiable unit of shares in order to ob-
tain a new negotiable unit.

A distribution of securities issued by another company. The distrib-
uted securities may either be of a newly created or of an existing
company. For example, spin-off, demerger, unbundling, divestment.

Increase in a corporation's number of outstanding equities without
any change in the shareholder's equity or the aggregate market value
at the time of the split. Equity price and nominal value are reduced
accordingly.

Decrease in a company's number of outstanding equities without any
change in the shareholder's equity or the aggregate market value at
the time of the split. Equity price and nominal value are increased ac-
cordingly.

Trading in the security has been suspended.

An offer made to holders by a third party, requesting them to sell (ten-
der) or exchange their securities.

Taxable component on non-distributed proceeds, for example, Aus-
tralian deemed income or US 871m income regulation.

Event related to tax reclaim activities.
Booking out of valueless securities.

Certification process for withholding tax reduction or exemption
based on the tax status of the holder.

Extraordinary or special general meeting.

In option "F", if Qualifier is "SETR" and Data Source Scheme is not present, "Indicator" must contain
one of the following codes (Error code(s): K22):

BSBK

BYIY

CLAI

CNCB

COoLl

COLO

Buy Sell Back
Buy In
Market Claim

Central Bank Collater-
al Operation

Collateral In

Collateral Out

Relates to a buy sell back transaction.

The transaction relates to a buy-in by the market following a delivery
transaction failure.

Transaction resulting from a market claim.

Relates to a collateral delivery/receipt to a National Central Bank for
central bank credit operations.

Relates to a collateral transaction, from the point of view of the collat-
eral taker or its agent.

Relates to a collateral transaction, from the point of view of the collat-
eral giver or its agent.
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CONV

ETFT

FCTA

INSP

ISSU

MKDW

MKUP

NETT

NSYN

OWNE

OWNI

PAIR

PLAC

PORT

PREA

REAL

REDI

REDM

RELE

REPU

RODE

RVPO

SBBK

DR Conversion

Exchange Traded
Funds

Factor Update
Move of Stock

Issuance

Mark-Down

Mark-Up

Netting

Non Syndicated

External Account
Transfer

Internal Account
Transfer

Pair-Off

Placement

Portfolio Move

Pre-Advice
Realignment

Withdrawal

Redemption (Funds)

DR Release/Cancella-
tion

Repo

Return of Delivery
Without Matching

Reverse Repo

Sell Buy Back

Relates to a depository receipt conversion.

Relates to an exchange traded fund (ETF) creation or redemption.

Relates to a factor update.
Relates to a movement of shares into or out of a pooled account.

Relates to the issuance of a security such as an equity or a deposito-
ry receipt.

Relates to the decrease of positions held by an ICSD at the common
depository due to custody operations (repurchase, pre-release, pro-
ceed of corp. event realigned).

Relates to the increase of positions held by an ICSD at the common
depository due to custody operations (repurchase, pre-release, pro-
ceed of corporate event realigned).

Relates to the netting of settlement instructions.

Relates to the issue of medium and short term paper (CP, CD, MTN,
notes ...) under a program and without syndication arrangement.

Relates to an account transfer involving more than one instructing
party (messages sender) and/or account servicer (messages receiv-
er).

Relates to an account transfer involving one instructing party (mes-
sages sender) at one account servicer (messages receiver).

Relates to a pair-off: the transaction is paired off and netted against
one or more previous transactions.

Relates to the placement/new issue of a financial instrument.

Relates to a portfolio move from one investment manager to another
and/or from an account servicer to another. It is generally charged
differently than another account transfer (OWNE, OWNI, INSP),
hence the need to identify this type of transfer as such.

Transaction is a pre-advice, that is for matching purposes only.
Relates to a realignment of positions.

Relates to the withdrawal of specified amounts from specified sub-ac-
counts.

Relates to a redemption of Funds (Funds Industry ONLY).

Relates to a release (into/from local) of Depository Receipt operation.

Relates to a repurchase agreement transaction.

Relates to the return of financial instruments resulting from a rejected
delivery without matching operation.

Relates to a reverse repurchase agreement transaction.

Relates to a sell buy back transaction.
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SBRE Borrowing Realloca-  Internal reallocation of a borrowed holding from one safekeeping ac-
tion count to another.

SECB Securities Borrowing  Relates to a securities borrowing operation.

SECL Securities Lending Relates to a securities lending operation.

SLRE Lending Reallocation  Internal reallocation of a holding on loan from one safekeeping ac-

count to another.
SUBS Subscription (Funds)  Relates to a subscription to funds (Funds Industry ONLY).

SWIF Switch From Transaction is a change of an investment from one sub-fund to an-
other sub-fund (redemption-leg).

SWIT Switch To Transaction is a change of an investment from one sub-fund to an-
other sub-fund (subscription-leg).

SYND Syndicate of Under-  Relates to the issue of financial instruments through a syndicate of
writers underwriters and a Lead Manager.

TBAC TBA Closing Relates to a To Be Announced (TBA) closing trade.

TRAD Trade Relates to the settlement of a trade.

TRPO Triparty Repo Relates to a triparty repurchase agreement.

TRVO Triparty Reverse Re-  Relates to a triparty reverse repurchase agreement.
po

TURN Turnaround Relates to a turnaround: the same security is bought and sold to set-

tle the same day, to or from different brokers.

CODES

In option "F", if Qualifier is "BYIY" and Data Source Scheme is not present, "Indicator" must contain one
of the following codes (Error code(s): K22):

BSSY BuyIn Successful BuylIn Successful
BSSN BuyIn Unsuccessful Buyln unsuccessful
BSSP Buyln Partially Suc- Buyln partially successful
cessful
CODES

In option "F", if Qualifier is "BYIC" and Data Source Scheme is not present, "Indicator" must contain one
of the following codes (Error code(s): K22):

BCCY Cash Compensation  cash compensation payment
Payment
BCCN No Cash Compensa- No Cash Compensation Payment

tion Payment

CODES

In option F, if Qualifier is STAM, the Data Source Scheme must be used to indicate the stamp duty type
or reason, for example, in the United Kingdom and Ireland (CRST), in South Africa (STRA), etc.
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USAGE RULES

The Qualifier SETR must only be used with code PREA (Preadvice) in communications between CSD/
ICSD and their participants.

The use of a specific corporate action event type code is allowed only if this specific event triggers a
securities movement as per the Event Interpretation Grid published by the Securities Market Practice
Group (SMPG).

The corporate action event indicator code OTHR must only be used in case no other corporate action
event code is appropriate.

The corporate action event indicator code CHAN must only be used in case no other corporate action
event code is appropriate and only for an event which relates to a change.

The corporate action event indicator code REDM must only be used when the redemption is decided by
the issuer and not by the holders.

The conditions of the use of the codes for the qualifiers BENE, CASY, CCPT, BLOC, DBNM, FXCX,
LEOG, NETT, REGT, REPT, RTGS, SETS and STCO must be pre-agreed between account owner and
account servicer.

The use of settlement transaction type codes CONV, ISSU, REAL, RELE, NETT, NSYN, MKUP,
MKDW, SYND is governed by the existence of a bilateral agreement.

For two leg transactions (repo, reverse repo, securities lending, securities borrowing, buy sell back, sell
buy back), the status on the opening/initiation leg of the transaction will be provided by sending the be-
low combination of Receive/Delivery Indicator (:22F::REDE) and Type of Settlement Transaction (:
22F::SETR):

Two leg transaction Receive/Delivery Indicator Type of Settlement Transaction

Repo opening DELI REPU
Reverse repo opening RECE RVPO
Triparty repo opening DELI TRPO
Triparty reverse repo opening RECE TRVO
Securities lending initiation DELI SECL
Securities borrowing initiation RECE SECB
Sell-buy back: sell DELI SBBK
Buy-sell back: buy RECE BSBK
Collateral (giver) out: initiation DELI COLO
Collateral (taker) in: initiation RECE COLl

The status on the closing/return leg of the transaction will be provided by sending the below combina-
tion of Receive/Delivery Indicator (:22F::REDE) and Type of Settlement Transaction (:22F::SETR):

Two leg transaction Receive/Delivery Indicator Type of Settlement Transaction
Repo closing RECE REPU
Reverse repo closing DELI RVPO
Triparty repo closing RECE TRPO
Triparty reverse repo closing DELI TRVO
Securities lending return RECE SECL
Securities borrowing return DELI SECB
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Two leg transaction Receive/Delivery Indicator Type of Settlement Transaction
Sell-buy back: buy back RECE SBBK
Buy-sell back: sell back DELI BSBK
Collateral (giver) out: return RECE COoLO
Collateral (taker) in: return DELI COLlI

54. Field 98a: Date/Time

FORMAT
Option A :4lc//8!n (Qualifier)(Date)
Option B :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Date Code)
Option C :4!c//8In6!n (Qualifier)(Date)(Time)

PRESENCE

Mandatory in optional subsequence C2

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] EXSE N "A","C" | Expected Settlement Date/Time
2 M SETT N "A", "B", | Settlement Date/Time
ncn
3 (0] ADEL N "A", "C" | Late Delivery Date/Time
4 (0] TRAD N "A", "B", | Trade Date/Time
nen
5 (0] EXVA N "A","C" | Expected Value Date/Time
DEFINITION

This qualified generic field specifies:

ADEL Lgte Delivery Date/ Date/time after the settlement date specified in the trade, used for
Time pool trades resulting from the original To Be Assigned (TBA) securi-
ties.
EXSE Expected Settlement  Date/time at which the Sender expects settlement.
Date/Time
EXVA Expected Value Date/  For against payment transactions, the value date/time at which the
Time Sender expects the settlement amount to be credited or debited.
SETT Settlement Date/Time  Date/time at which the financial instruments are to be delivered or re-
ceived.
TRAD Trade Date/Time Date/time at which the trade was executed.
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CODES

In option "B", if Qualifier is "SETT" and Data Source Scheme is not present, "Date Code" must contain
one of the following codes (Error code(s): K98):

OPEN Open-Dated Date has not been established.
UKWN Unknown Date is unknown.
CODES

In option "B", if Qualifier is "TRAD" and Data Source Scheme is not present, "Date Code" must contain
the following code (Error code(s): K98):

VARI Various Partial trades have occurred over a period of two or more days.

NETWORK VALIDATED RULES
Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).
Time must be a valid time expressed as HHMMSS (Error code(s): T38).

USAGE RULES

ADEL, Late delivery date is used for pool trades that result from the original TBA's. (the original TBA's
would be offset by an opposite transaction and replaced by buys or sells of individual pools). It is a date
greater than the settlement date stated in the trade, for pools designed as settling late.

55. Field 70E: Narrative: Transaction Details Narrative

FORMAT

Option E :41¢//10*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence C2

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] TRDE N "E" Transaction Details Narrative
DEFINITION

This qualified generic field specifies:
TRDE Transaction Details Provides additional details on the transaction which can not be inclu-

Narrative ded within the structured fields of the message.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.
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56. Field 16R: Start of Block

FORMAT
Option R 16¢

PRESENCE

Mandatory in optional subsequence C2a

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

SETPRTY Settlement Parties

57. Field 95a: Party

FORMAT

Option C 4lc/2'a (Qualifier)(Country Code)

Option L :41c//18!c2!n (Qualifier)(Legal Entity Identifier)

Option P :4lc/l4la2!a2!c[3!c] (Qualifier)(Identifier Code)

Option Q :4lc//4*35x (Qualifier)(Name and Address)

Option R :41c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
PRESENCE

Mandatory in optional subsequence C2a

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M BUYR N C3,C5 |"P","Q", | Buyer
"R"
or DEAG N C3,C4 |"P","Q", | Delivering Agent
"R
or DECU N C3,C5 |"P","Q", |Deliverer's Custodian
"R"
or DEI1 N C3,C5 |"P","Q", | Deliverer's Intermediary 1
"R
or DEI2 N C3,C5 |"P","Q", | Deliverer's Intermediary 2
"R"
or PSET N C3,C7 |"C","P", |Place of Settlement
"Qr
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Order M/O Qualifier R/N CR Options | Qualifier Description
or REAG N C3,C4 |"P","Q", | Receiving Agent
"R
or RECU N C3,C5 |"P","Q", | Receiver's Custodian
"R"
or REI1 N C3,C5 |"P","Q", | Receiver's Intermediary 1
"R
or REI2 N C3,C5 |"P","Q", | Receiver's Intermediary 2
"R"
or SELL N C3,C5 |"P","Q", | Seller
"R
2 (@) ALTE N "Lt Alternate Identification
DEFINITION

This qualified generic field specifies:

ALTE Alternate Identification  Alternate identification for a party.
BUYR Buyer Party that receives the financial instrument.
DEAG Delivering Agent Delivering party that interacts with the Place of Settlement.
DECU Deliverer's Custodian  Party that interacts with the delivering agent unless intermediary ex-
ists.
DEI1 Deliverer's Intermedi-  Party that interacts with the delivering intermediary 2, if present. If the
ary 1 delivering intermediary 2 is not present, this is the party that interacts

with the delivering agent.

DEI2 Deliverer's Intermedi-  When present, party that interacts with the delivering agent.
ary 2

PSET Place of Settlement Place of Settlement.

REAG Receiving Agent Receiving party that interacts with the place of settlement.

RECU Receiver's Custodian  Party that interacts with the receiving agent unless intermediaries ex-

ist.

REI1 Receiver's Intermedi-  Party that interacts with the receiving intermediary 2, if present. If the

ary 1 receiving intermediary 2 is not present, this is the party that interacts

with the receiving agent.

REI2 Receiver's Intermedi- ~ When present, party that interacts with the receiving agent.
ary 2
SELL Seller Party that delivers the financial instrument.

NETWORK VALIDATED RULES
Country Code must be a valid ISO country code (Error code(s): T73).
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

Proprietary code (Format Option R) and Name and Address (Format Option Q) must not start or end
with a slash '/* and must not contain two consecutive slashes '//'. For field formats with more than 1 line,
the rule applies for each line (Error code(s): T26).
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USAGE RULES

In option R, Proprietary Code specifies a local national code or market segment code identifying the
party.

In option C, Country Code specifies in physical settlement transactions the country of settlement. This
allows the custodian to direct instructions to a local agent in the country of settlement.

Qualifiers used to identify the parties do not specify the business role of the parties but their position in
the settlement chain and the relationship which the parties have with one another.

Further explanations and examples are available in the Category 5 Securities Markets Message Usage
Guidelines.

58. Field 97a: Account: Safekeeping Account

FORMAT
Option A :41c//35x (Qualifier)(Account Number)
Option B :41c/[8c]/4!c/35x (Qualifier)(Data Source Scheme)(Account Type Code)
(Account Number)
PRESENCE

Optional in optional subsequence C2a

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] SAFE N C7 "A", "B" | Safekeeping Account
DEFINITION

This qualified generic field specifies:

SAFE Safekeeping Account  Account where financial instruments are maintained.

CODES

In option B, the Data Source Scheme must be present and Account Type Code must contain the type of
account as defined by the party identified in the Data Source Scheme.

USAGE RULES
In option B, Account Type Code specifies the type of account needed to fully identify the account.

The account provided is the account of the party specified in this sequence.

59. Field 20C: Reference: Processing Reference

FORMAT

Option C :4lc//16x (Qualifier)(Reference)

PRESENCE

Optional in optional subsequence C2a
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QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] PROC N "Cc" Processing Reference
DEFINITION

This qualified generic field specifies:

PROC Processing Reference  Reference meaningful to the party identified.

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/' and must not contain two consecutive slashes '//' (Er-
ror code(s): T26).

60. Field 16S: End of Block

FORMAT
Option S 16¢c

PRESENCE

Mandatory in optional subsequence C2a

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

SETPRTY Settlement Parties

61. Field 16S: End of Block

FORMAT

Option S 16c

PRESENCE

Mandatory in optional subsequence C2

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRANSDET Transaction Details
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62. Field 16R: Start of Block

FORMAT
Option R 16¢
PRESENCE
Mandatory in optional subsequence C3

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

STAT Status

63. Field 25D: Status Code

FORMAT
Option D :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Status Code)
PRESENCE

Mandatory in optional subsequence C3

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M IPRC N Cc8 "D" Instruction Processing Status
or INMH N C8 "D" Inferred Matching Status
or MTCH N Cc8 "D" Matching Status
or SETT N C8 "D" Settlement Status
DEFINITION

This qualified generic field specifies:

INMH Inferred Matching Sta-  Provides the matching status of an instruction as per the account
tus servicer based on an allegement. At this time no matching took place
on the market (at the CSD/ICSD).

IPRC Instruction Processing  Provides the processing status of an instruction (at account servicer
Status level).

MTCH Matching Status Provides the matching status of the instruction.

SETT Settlement Status Provides the status of settlement of an instruction.

105





CODES

If Qualifier is "IPRC" and Data Source Scheme is not present, "Status Code" must contain one of the
following codes (Error code(s): K25):

CAND Cancelled Instruction has been cancelled.

CANP Pending Cancellation A cancellation request from yourself for this instruction is pending,
waiting for further processing.

CGEN Generated The transaction was created by the account servicer or a third party.
It was not instructed directly by the account owner.

CPRC Cancellation Request A cancellation request from your counterparty for this transaction is
pending, waiting for your cancellation request.

MPRC Modification Request A modification request from your counterparty for this transaction is
pending waiting for your modification request or your consent.

PACK Acknowledged/Accep- Instruction has been acknowledged by the account servicer.
ted
PPRC Pending Processing  Processing of the instruction is pending.
REPR Repair Instruction is accepted but in repair.
CODES

If Qualifier is "INMH", or "MTCH" and Data Source Scheme is not present, "Status Code" must contain
one of the following codes (Error code(s): K25):

MACH Matched Instruction has been matched.
NMAT Unmatched Instruction has not been matched.
CODES

If Qualifier is "SETT" and Data Source Scheme is not present, "Status Code" must contain one of the
following codes (Error code(s): K25):

PEND Pending Settlement Instruction is pending. Settlement at the instructed settlement date is
still possible.
PENF Pending/Failing Set-  Instruction is failing. Settlement at the instructed settlement date is no
tlement

longer possible.

64. Field 16R: Start of Block

FORMAT
Option R 16c

PRESENCE

Mandatory in optional subsequence C3a

DEFINITION

This field specifies the start of a block and the name of that block.
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CODES

This field must contain the following code (Error code(s): T92):

REAS

Reason

65. Field 24B: Reason Code

FORMAT

Option B

PRESENCE

:4!c/[8c]/4!c

(Qualifier)(Data Source Scheme)(Reason Code)

Mandatory in optional subsequence C3a

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M CAND N c8 "B" Cancellation Reason
or CANP N C8 "B" Pending Cancellation Reason
or CGEN N C8 "B" Generated Reason
or NMAT N Cc8 "B" Unmatched Reason
or PACK N Cc8 "B" Acknowledged/Accepted Reason
or PEND N C8 "B" Pending Reason
or PENF N C8 "B" Pending/Failing Reason
or PPRC N C8 "B" Pending Processing Reason
or REPR N C8 "B" Repair Reason
DEFINITION

This qualified generic field specifies:

CAND

CANP

CGEN

NMAT

PACK

PEND

PENF

PPRC

Cancellation Reason

Pending Cancellation
Reason

Generated Reason
Unmatched Reason

Acknowledged/Accep-
ted Reason

Pending Reason

Pending/Failing Rea-
son

Pending Processing
Reason

Specifies the reason why the instruction is cancelled.

Specifies the reason why a cancellation request sent for the related
instruction is pending.

Specifies the reason why the transaction was generated.
Specifies the reason why the instruction has an unmatched status.

Specifies additional information about the processed instruction.

Specifies the reason why the instruction has a pending status.

Specifies the reason why the instruction has a failing settlement sta-
tus.

Specifies the reason why the instruction has a pending processing
status.
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REPR

CODES

Repair Reason

Specifies the reason why the instruction is in repair.

If Qualifier is "CAND" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

CANI

CANS
CSuB

CTHP

NARR

CODES

Cancelled By Your-
selves

Cancelled By System
Cancelled By Agent

Cancelled By Third
Party

Narrative Reason

Instruction has been cancelled as per your request.

Instruction has been cancelled by the settlement system.
Instruction has been cancelled by the agent.

Instruction has been cancelled by a third party.

See narrative field for reason.

If Qualifier is "CANP" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

CDAC

CONF

INBC

NARR

CODES

Account Servicer
Deadline Missed

Conditional Delivery
Cancellation Pending

Awaiting Confirmation

Incomplete Number
Count

Narrative Reason

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Conditional Delivery is still pending awaiting the cancellation from at
least another party.

Awaiting confirmation of cancellation from the counterparty.

Not all the instructions part of a pool have been received.

See narrative field for reason.

If Qualifier is "CGEN" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

CLAI

COLL

NARR

RODE

SPLI

THRD

TRAN

Market Claim

Collateral Manage-
ment

Narrative Reason
Return of Refused
Dump
Split/Shaping

Third Party

Transformation

Transaction has been generated due to a market claim following a
corporate action.

Transaction has been generated for collateral management purpo-
ses.

See narrative field for reason.

Transaction has been generated to return a delivery previously in-
structed.

Transaction has been generated to enable settlement following a
shortage of position.

Transaction has been generated by a third party, for example, a cen-
tral counterparty.

Transaction has been generated due to transformation following a
corporate action.
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CODES

If Qualifier is "NMAT" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ACRU

ADEA

CADE

CLAT

CMIS

CPCA

DCMX

DDAT

DDEA

DELN

DEPT

DMCT

DMON

DQUA

DSEC

DTRA

DTRD

FORF

FRAP

ICAG

ICUS

Accrued Interest
Amount

Account Servicer
Deadline Missed

Disagreement Trans-
action Call Delay

Counterparty too Late
for Matching

Matching Instruction
Not Found

Counterparty Cancel-
led Instruction

Disagreement Cum
Ex

Disagreement Settle-
ment Date

Disagreement Deal
Price

Disagreement Direc-
tion of Trade

Disagreement Place
of Settlement

Disagreement Auto-
matic Generation

Disagreement Settle-
ment Amount

Disagreement Quanti-
ty

Disagreement Securi-

ty

Not Recognised

Disagreement Trade
Date

Disagreement Forfeit
Amount

Disagreement Pay-
ment Code

Incorrect Agent

Disagreement Receiv-
ing or Delivering Cus-
todian

Accrued interest amount does not match.

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Transaction call delay does not match.

Counterparty's instruction was too late for matching.

A matching instruction from your counterparty could not be found.

Counterparty cancelled their instruction.

Disagreement if trade was executed cum or ex.

Settlement date/time does not match.

Deal price does not match.

Direction of the trade does not match. Counterparty expects a deliv-
ery from you, not a receipt or vice versa.

Place of settlement does not match.

Disagreement on automatic generation of market claim or transfor-

mation.

Settlement amount does not match.
Quantity of financial instrument does not match.
Financial instrument identification does not match, for example, ISIN

differs, Financial Instrument Attributes differs.

Counterparty has been contacted or contacted us, and does not rec-
ognise the transaction.

Trade date does not match.

Forfeit amount does not match.

Payment type does not match: your instruction is free of payment,
your counterparty's instruction is against payment or vice versa.

Delivering or receiving agent (counterparty) does not match.

Delivering or receiving custodian does not match.
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IEXE

IIND

INPS

INVE

LATE

LEOG

MIME

NARR

NCRR

NMAS

PHYS

PLCE

PLIS

PODU

REGD

REPA

REPO

REPP

RERT

RTGS

SAFE

Incorrect Buyer or
Seller

Disagreement Com-
mon Reference

Disagreement Place
of Safekeeping

Disagreement Invest-
or Party

Market Deadline
Missed

Disagreement Letter
of Guarantee Indicator

Missing Market Side
Details

Narrative Reason

Disagreement Curren-
cy Settlement Amount

No Matching Started

Disagreement Physi-
cal Settlement

Disagreement Place
of Trade

Disagreement Place
of Listing

Possible Duplicate In-
struction

Disagreement Regis-
tration Details

Disagreement Termi-
nation Transaction
Amount

Disagreement Re-
purchase Rate

Disagreement Premi-
um Amount

Disagreement Re-
purchase Rate Type

Disagreement RTGS
System

Disagreement Safe-
keeping Account

Buyer (receiver) or seller (deliverer) does not match.
Common reference does not match.
The place of safekeeping information does not allow matching to take

place.

Unrecognised or invalid investor party. May be used by an executing
party to reject an instruction for an investor (or portfolio) for which it is
not authorised to act.

Instruction was received after market deadline.
Counterparty is for settlement through Letter of Guarantee (L/G), your
instruction is not, or vice versa.

Market side execution details are missing.

See narrative for details.

Settlement amount currency does not match.

Matching process has not yet started.

Counterparty's instruction is physical settlement, your instruction is
not, or vice versa.

Place of trade does not match.
Unrecognised or invalid place of listing. Used when the security iden-
tified is not listed on the market supplied.

Instruction has not been matched. It is a possible duplicate instruc-
tion.

Registration details linked to the transaction are incorrect.

Termination transaction amount does not match.

Repurchase rate does not match.

Premium amount does not match.

Repurchase rate type does not match.

Counterparty is for Real Time Gross Settlement (RTGS) system, you

are for non-RTGS or vice versa.

Safekeeping account used as matching criteria on the market con-
cerned does not match. This includes Buyer/seller's account, direct
client's account at the receiving/delivering agent, or receiving/deliver-
ing agent's account at the CSD.
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SETR

SETS

TERM

TXST

UNBR

VASU

CODES

Disagreement Settle-
ment Transaction

Disagreement Settle-
ment System/Method

Disagreement Closing
Date/Time

Disagreement Tax
Status

Unmatched Market
Side Details

Disagreement Varia-
ble Rate Support

Settlement transaction type does not match (relates to the settlement
transaction type codes available for sequence E field 22F, qualifier
SETR).

Settlement system/method does not match (for example, instruction
is to settle using settlement system/method A. Counterparty expects
settlement to occur using settlement system/method B).

Closing date/time does not match (repo).

Disagreement on the tax status of the financial instruments to be set-
tled.

Market side trade is unmatched.

Variable rate support does not match.

If Qualifier is "PACK" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

NARR

SMPG

CODES

Account Servicer
Deadline Missed

Narrative Reason

Market Practice Rule
Discrepancy

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

See narrative field for reason.

Instruction is accepted but does not comply with the market practice
rule published for the concerned market or process.

If Qualifier is "PEND" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

AWMO

AWSH

BATC

BENO

BLOC

BOTH

CAIS

Account Servicer
Deadline Missed

Awaiting Money
Awaiting Securities
from Counterparty

Processing Batch Dif-
ference

Beneficial Ownership
Disagreement

Account Blocked

Both Instructions on
Hold

Awaiting Securities

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Financial instruments are delivered, but still awaiting money from the
counterparty.

Financial instruments have not yet been received from the counter-
party.

Processing batch differs in the counterparty's instruction, for example,
daytime/real-time versus overnight.

Disagreement in beneficial ownership.

Your account is blocked, no instruction can settle over the account.

Counterparty's instruction and your instruction are on hold/frozen/in a
preadvice mode.

Awaiting financial instruments from a corporate action issue or other
procedure, for example, conversion, dematerialisation, exchange,
registration, stamping, splitting.
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CDLR

CERT

CHAS

CLAC

CLHT

CMON

COLL

CPEC

CSDH

CVAL

CYCL

DENO

DEPO

DISA

DKNY

DOCC

DOCY

FLIM

FROZ

Conditional Delivery
Awaiting Release

Wrong Certificate
Numbers

Enquiry Sent

Counterparty Insuffi-
cient Securities

Clearing House Trade

Counterparty Insuffi-
cient Money

Securities Pledged as
Collateral

Counterparty In Re-
ceivership

CSD Hold

CSD Validation

Awaiting Next Settle-
ment Cycle

Unavailable Delivera-
ble Denominated
Quantity

Refused Deposit for
Issue of Depositary
Receipts

Natural Disaster

Counterparty Re-
turned Shares

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from Counterparty

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from You

Maximum Foreign
Limit Reached

Securities Frozen At
CSD

Instruction is in a hold/frozen/preadvice mode - infrastructure platform
is awaiting release.

Certificate number error.

A chaser/enquiry has been sent.

Insufficient deliverable financial instruments in counterparty's account
or counterparty does not hold financial instruments.

Instructed settlement date does not agree with the settlement date on
the Clearing House trade, that is, a specific type of trade in India.

Insufficient money in counterparty's account.

Financial instruments are not deliverable as they are pledged as col-
lateral.

Counterparty is in receivership (form of bankruptcy where a court ap-
pointed person, the receiver, manages the affairs of the business).

Central securities depository has set the instruction in a hold/frozen/
preadvice mode.

Instruction is in a hold/frozen/preadvice mode as it fulfils predefined
conditions of a restriction processing type in the market infrastructure
platform.

Instruction is confirmed in the local market or is ready for settlement,
awaiting next settlement cycle.

Quantity instructed does not match the denomination available/deliv-
erable. Physical securities need to be obtained in deliverable denomi-
nated quantities.

Deposit of shares for the issuing of depositary receipts has been re-
fused. The allotment for depositary receipts granted by the issuer is
exceeded by your transaction.

Exceptional closing of all financial institutions due to natural disaster,
for example, earthquake.

Counterparty has returned or refuses the securities.

Awaiting documents, registration instruction or endorsements from
counterparty.

Awaiting documents, registration instruction or endorsements from
you.

Insufficient deliverable financial instruments in your account as maxi-
mum foreign limit has been reached.

Financial instruments are blocked at the CSD following a corporate
event.
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FUTU

GLOB

IAAD

INBC

INCA

LAAW

LACK

LALO

LATE

LINK

LIQU

MINO

MONY

MUNO

NARR

NCON

NEWI
NMAS

NOFX

PART

PHCK

PHSE

PRCY

PREA

Awaiting Settlement
Date

Global Form Securi-
ties

Status Reason Inves-
tigation

Incomplete Number
Count

Income Adjustment
Required

Awaiting Other Trans-
action

Lack of Securities

Securities are Loaned
Out

Market Deadline
Missed

Pending Linked In-
struction

Insufficient Central
Bank Liquidity

Minimum Settlement
Quantity

Insufficient Money

Multiple Settlement
Quantity

Narrative Reason

Confirmation Not Re-
ceived

New Issues
No Matching Required

No Foreign Exchange
Instruction

Trade Settles in Parti-
als

Physical Securities in
Verification Process

Physical Delivery De-
lay

Counterparty Instruc-
tion on Hold

Your Instruction on
Hold

Awaiting settlement date. No settlement problems to be reported.
Settlement cannot be executed; financial instruments are in global
form.

Pending reason being investigated.

Not all the instructions part of a pool have been received.

Financial instruments require income adjustment, for example, divi-
dend or interest.

Awaiting settlement of a purchase to cover failing positions.

Insufficient financial instruments in your account.

Financial instruments are out on loan.

Instruction was received after market deadline.

Your instruction is pending settlement because the instruction linked
to it is pending.

Central Bank Liquidity is insufficient.

Quantity instructed is lower than the minimum existing settlement

quantity for the financial instrument.

Insufficient money in your account and/or credit line is insufficient.

Quantity instructed is not a multiple of an existing settlement quantity

lot for the financial instrument.
See narrative field for reason.

Confirmation of settlement has not yet been received.

Financial instrument is a new issue and not yet available/tradable.
Instruction has not been matched; matching process is not required.

A foreign exchange instruction from you is missing.

Trade will settle in partials.

Physical financial instruments have been received and are being
checked for authenticity.

Settlement is physical. Financial instruments are being delivered.

Counterparty's instruction is on hold/frozen/in a preadvice mode.

Your instruction is on hold/frozen/in a preadvice mode.
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PRSY

REFS

REFU

REGT

SBLO

SDUT

SETS

TAMM

YCOL

CODES

If Qualifier is "PENF" and Data Source Scheme is not present, "Reason Code" must contain one of the

On Hold by System

Not In Good Order

Instruction Refused/
Not Recognised

Certificates Rejected

Securities Blocked

Lack of Stamp Duty
Information

Settlement System/
Method Modified

Trade Amended in
Market

Collateral Shortage

The transaction was put on hold by the system.

Delivery/receipt was refused because physical financial instruments
are not in good order.

Instruction has been refused or not recognised and is represented
automatically.

Certificates have been lodged with the registrar but rejected due to
incomplete documentation or foreign ownership limitation reached.

Financial instruments are blocked due to a corporate action event, re-
alignment, etc.

Stamp duty information is missing.

Settlement system/method has been modified at CSD to allow settle-
ment.

Trade is being amended in the market.

Insufficient collateral in your account to execute the instruction.

following codes (Error code(s): K24):

ADEA

AWMO

AWSH

BATC

BENO

BLOC

BOTH

BYIY

CAIS

CANR

CDLR

Account Servicer
Deadline Missed

Awaiting Money

Awaiting Securities
from Counterparty

Processing Batch Dif-
ference

Beneficial Ownership
Disagreement

Account Blocked

Both Instructions on
Hold

Buy-in Procedure

Awaiting Securities

Cancellation/Confir-
mation Request

Conditional Delivery
Awaiting Release

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Financial instruments are delivered, but still awaiting money from the
counterparty.

Financial instruments have not yet been received from the counter-
party (if receive against payment), the money has been delivered.

Processing batch differs in the counterparty's instruction, for example,
daytime/real-time versus overnight.

Disagreement in beneficial ownership.

Your account is blocked, no instruction can settle over the account.

Counterparty's instruction and your instruction are on hold/frozen/in a
preadvice mode.

A buy-in procedure has started on the market (on your behalf if your
instruction is a receipt, by the counterparty if your instruction is a de-
livery).

Awaiting financial instruments from a corporate action issue or other
procedure, for example, conversion, dematerialisation, exchange,
registration, stamping, splitting.

A cancellation or confirmation of instruction is required.

Instruction is in a hold/frozen/preadvice mode - infrastructure platform
is awaiting release.
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CERT

CHAS

CLAC

CLAT

CLHT

CMON

COLL

CPEC

CSDH

CVAL

CYCL

DENO

DEPO

DISA

DKNY

DOCC

DOCY

FLIM

FROZ

Wrong Certificate
Numbers

Enquiry Sent

Counterparty Insuffi-
cient Securities

Counterparty too Late
for Settlement

Clearing House Trade

Counterparty Insuffi-
cient Money

Securities Pledged as
Collateral

Counterparty In Re-
ceivership

CSD Hold

CSD Validation

Awaiting Next Settle-
ment Cycle

Unavailable Delivera-
ble Denominated
Quantity

Refused Deposit for
Issue of Depositary
Receipts

Natural Disaster

Counterparty Re-
turned Shares

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from Counterparty

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from You

Maximum Foreign
Limit Reached

Securities Frozen At
CSD

Certificate number error.

A chaser/enquiry has been sent.

Insufficient deliverable financial instruments in counterparty's account
or counterparty does not hold financial instruments.

Counterparty's instruction was too late for settlement (that is received
too late, matching or settlement problems solved too late).

Instructed settlement date does not agree with the settlement date on
the Clearing House trade, that is, a specific type of trade in India.

Insufficient money in counterparty's account.

Financial instruments are not deliverable as they are pledged as col-
lateral.

Counterparty is in receivership (form of bankruptcy where a court ap-
pointed person, the receiver, manages the affairs of the business).

Central securities depository has set the instruction in a hold/frozen/
preadvice mode.

Instruction is in a hold/frozen/preadvice mode as it fulfils predefined
conditions of a restriction processing type in the market infrastructure
platform.

Instruction is confirmed in the local market or is ready for settlement,
awaiting next settlement cycle.

Quantity instructed does not match the denomination available/deliv-
erable. Physical financial instruments need to be obtained in delivera-
ble denominated quantities.

Deposit of shares for the issuing of depositary receipts has been re-
fused. The allotment granted by the issuer is exceeded by your trans-
action.

Exceptional closing of all financial institutions due to natural disaster,
for example, typhoon, flooding, earthquake, hurricane.

Counterparty has returned or refused the financial instruments.

Awaiting documents, registration instruction or endorsements from
counterparty.

Awaiting documents, registration instruction or endorsements from
you.

Insufficient deliverable financial instruments in your account as maxi-
mum foreign limit has been reached.

Financial instruments are blocked at the CSD following a corporate
event.
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GLOB

INBC

INCA

LAAW

LACK

LALO

LATE

LINK

LIQU

MINO

MLAT

MONY

MUNO

NARR

NCON

NEWI

NOFX

OBJT

PART

PHCK

PHSE

PRCY

PREA

Global Form Securi-
ties

Status Reason Inves-
tigation

Incomplete Number
Count

Income Adjustment
Required

Awaiting Other Trans-
action

Lack of Securities

Securities are Loaned
Out

Market Deadline
Missed

Pending Linked In-
struction

Insufficient Central
Bank Liquidity

Minimum Settlement
Quantity

Money/Securities too
Late for Settlement

Insufficient Money

Multiple Settlement
Quantity

Narrative Reason

Confirmation Not Re-
ceived

New Issues

No Foreignh Exchange
Instruction

Under Objection

Trade Settles in Parti-
als

Physical Securities in
Verification Process

Physical Delivery De-
lay

Counterparty Instruc-
tion on Hold

Your Instruction on
Hold

Settlement cannot be executed; financial instruments are in global
form.

Failing reason being investigated.

Not all the instructions part of a pool have been received.

Financial instruments require income adjustment, for example, divi-
dend or interest.

Awaiting settlement of a purchase to cover failing positions.

Insufficient deliverable financial instruments in your account.

Financial instruments are out on loan.

Instruction was received after market deadline.

A linked instruction is pending/failing.

Central Bank Liquidity is insufficient.

Quantity instructed is lower than the minimum existing settlement
quantity for the financial instrument.

Covering money/financial instruments were received too late for com-

pleting settlement on a same day basis.
Insufficient money in your account and/or credit line is insufficient.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.

See narrative field for reason.

Confirmation of settlement has not yet been received.

Financial instrument is a new issue and not yet available/tradable.

A foreign exchange instruction from you is missing.

Financial instruments are stolen, in dispute, under objection etc.

Trade will settle in partials.

Physical financial instruments have been received and are being
checked for authenticity.

Settlement is physical. Financial instruments are being delivered.

Counterparty's instruction is on hold/frozen/in a preadvice mode.

Your instruction is on hold/frozen/in a preadvice mode.
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PRSY

REFS

REGT

SBLO

SDUT

SETS

STCD

YCOL

CODES

On Hold by System

Not In Good Order

Certificates Rejected

Securities Blocked

Lack of Stamp Duty
Information

Settlement System/
Method Modified

Confirmation Discrep-
ancy

Collateral Shortage

The transaction was put on hold by the system.

Delivery/receipt was refused because physical financial instruments
are not in good order.

Certificates have been lodged with the registrar but rejected due to
incomplete documentation or foreign ownership limitation reached.

Financial instruments are blocked due to a corporate action event, re-
alignment, etc.

Stamp duty information is missing.

Settlement system/method has been modified at CSD to allow settle-
ment.

Discrepancy in the settlement confirmation.

Insufficient collateral in your account to execute the instruction.

If Qualifier is "PPRC" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

ADEA

BLOC

CAIS

CERT

COLL

DENO

DOCY

FLIM

GLOB

LACK

LALO

LIQU

Account Servicer
Deadline Missed

Account Blocked

Awaiting Securities

Wrong Certificate
Numbers

Securities Pledged as
Collateral

Unavailable Delivera-
ble Denominated
Quantity

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from You

Maximum Foreign
Limit Reached

Global Form Securi-
ties

Lack of Securities

Securities are Loaned
Out

Insufficient Central
Bank Liquidity

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Your account is blocked, no instruction can settle over the account.

Awaiting securities from a corporate action issue or other procedure,
for example, conversion, dematerialisation, exchange, registration,
stamping, splitting.

Certificate number error.

Securities are not deliverable as they are pledged as collateral.

Quantity instructed does not match the denomination available/deliv-
erable. Physical securities need to be obtained in deliverable denomi-
nated quantities.

Awaiting documents, registration instruction or endorsements from
you.

Insufficient deliverable financial instruments in your account as maxi-
mum foreign limit has been reached.

Settlement cannot be executed; financial instruments are in global
form.

Insufficient financial instruments in your account.

Financial instruments are out on loan.

Central Bank Liquidity is insufficient.
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MINO

MONY

MUNO

NARR

NEXT

NOFX

YCOL

CODES

If Qualifier is "REPR" and Data Source Scheme is not present, "Reason Code" must contain one of the

Minimum Settlement
Quantity

Insufficient Money

Multiple Settlement
Quantity

Narrative Reason
Next Process

No Foreign Exchange
Instruction

Collateral Shortage

Quantity instructed is lower than the minimum existing settlement
quantity for the financial instrument.

Insufficient money in your account and/or credit line is insufficient.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.

See narrative field for reason.

Next Process is launched. No processing pending problems to be re-
ported.

A foreign exchange instruction from you is missing.

Insufficient collateral in your account to execute the instruction.

following codes (Error code(s): K24):

BATC

CADE

CAEV

CASH

CASY

DDAT

DDEA

DEPT

DMON

DQUA
DSEC
DTRD
ICAG

ICUS

IEXE

IIND

INPS

Processing Batch Re-
pair

Transaction Call De-
lay Repair

Corporate Action Re-
pair

Cash Account Repair

Impossible Cash Set-
tlement System

Settlement Date Re-
pair

Deal Price Repair

Place of Settlement
Repair

Settlement Amount
Repair

Quantity Repair
Security Repair
Trade Date Repair
Agent Repair

Receiving or Deliver-
ing Custodian Repair

Buyer or Seller Repair

Common Reference
Repair

Place of Safekeeping
Repair

Unrecognised or invalid processing batch, that is, daytime/real-time
while only possible to settle in overnight batch.

Unrecognised or invalid transaction call delay.

Corporate action pending on the financial instrument instructed.

Unrecognised or invalid cash account.

Impossible standing arrangements override instruction for the cash
settlement system.

Unrecognised or invalid settlement date.

Unrecognised or invalid deal price.

Unrecognised or invalid Place of Settlement.

Unrecognised or invalid settlement amount.

Unrecognised or invalid settlement quantity.
Unrecognised or invalid financial instrument identification.
Unrecognised or invalid trade date.

Unrecognised or invalid receiving or delivering agent.

Unrecognised or invalid receiving or delivering custodian.

Unrecognised or invalid buyer or seller.

Unrecognised, invalid or missing Common Reference.

Unrecognised, invalid or missing Place of Safekeeping.
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LEOG

MINO

MUNO

NARR

NCRR

PHYS

PLCE

REFE

REPA

REPO

REPP

RTGS

SAFE

SDUT

SETR

SETS

TERM

TXST

Letter of Guarantee
Indicator Repair

Minimum Settlement
Quantity Repair

Multiple Settlement
Quantity Repair

Narrative Reason

Settlement Amount
Currency Repair

Physical Settlement
Impossible

Place of Trade Repair

Reference Repair

Termination Transac-
tion Amount Repair

Repurchase Rate Re-
pair
Premium Amount Re-
pair

Impossible to use the
RTGS system instruc-
ted

Safekeeping Account
Repair

Lack of Stamp Duty
Information

Settlement Transac-
tion Repair

Settlement System/
Method Repair

Closing Date/Time
Repair

Tax Status Repair

USAGE RULES

Unrecognised or invalid letter of guarantee indicator instructed.
Quantity instructed is lower than the minimum existing settlement
quantity for the financial instrument.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.

See narrative field for reason.

Unrecognised or invalid settlement amount currency.

Physical settlement is impossible for the instructed financial instru-
ment.

Unrecognised or invalid place of trade.

Instruction has a reference identical to another previously received in-
struction.

Unrecognised or invalid termination transaction amount.

Unrecognised or invalid repurchase rate.

Unrecognised or invalid premium amount.

Impossible to use the RTGS system instructed (NRTG or YRTG).

Unrecognised or invalid message sender's safekeeping account.

Required stamp duty information is missing.

Unrecognised or invalid settlement transaction type (relates to the
settlement transaction type codes available for sequence E field 22F,
qualifier SETR).

Unrecognised or invalid settlement system/method instructed.

Unrecognised or invalid closing date/time.

Unrecognised or invalid tax status of the securities instructed.

Using of a settlement status/reason alone means that the transaction is matched (if a matching process
exists in the concerned market or at the concerned account servicer).

A pending transaction (PEND) becomes a failing transaction (PENF) on the settlement date instructed
in the message, during the end of day reporting.
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66. Field 70D: Narrative: Reason Narrative

FORMAT

Option D :4!c//6*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence C3a

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] REAS N "D" Reason Narrative
DEFINITION

This qualified generic field specifies:

REAS Reason Narrative Provides additional reason information.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

67. Field 16S: End of Block

FORMAT

Option S 16¢c
PRESENCE
Mandatory in optional subsequence C3a

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

REAS Reason

68. Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE

Mandatory in optional subsequence C3
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DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

STAT Status

69. Field 16S: End of Block

FORMAT
Option S 16¢c

PRESENCE

Mandatory in optional sequence C

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRANS Transactions

70. Field 16R: Start of Block

FORMAT
Option R 16¢

PRESENCE

Mandatory in optional sequence D

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

PENA Penalties

71. Field 69a: Period: Statement Period

FORMAT
Option A :41c//8!n/8!n (Qualifier)(Date)(Date)
Option B :41c//8'In6!n/8!N6!n (Qualifier)(Date)(Time)(Date)(Time)
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PRESENCE

Optional in optional sequence D

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (@] STAT N "A", "B" | Statement Period
DEFINITION

This qualified generic field specifies:

STAT Statement Period Period on which the statement is reporting.

NETWORK VALIDATED RULES
Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).
Time must be a valid time expressed as HHMMSS (Error code(s): T38).

72. Field 22F: Indicator

FORMAT

Option F :4lc/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)

PRESENCE

Mandatory in optional sequence D

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M CODE N "F" Complete/Updates Indicator
ES M COBE N R Complete/Updates-tndicator
DEFINITION

This qualified generic field specifies:

CODE Complete/Updates In-  Specifies the type of information held in the report: new penalties,
dicator amendments only or both new and amended penalties.
dicator -
CODES

If Data Source Scheme is not present, "Indicator" must contain one of the following codes (Error
code(s): K22):
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CURR Current It is used by asset servicers or these-securities settlement systems Il
that report the new penalties and the modified penalties in one single
message/report.

FWAM ForwardAmend The message reports a penalty list that contains only updated and/or

removed penalties.

FWAM ForwardAmend
FWIS Forward Initial Sub- The message is used to report a Daily-Penalty-Listcreated-for-the
mission first-time-(that-is,the-penalty list that contains only new computed |

penalties. penalties): Il

73. Field 95a: Party

FORMAT
Option L :41c//18!c2!In (Qualifier)(Legal Entity Identifier)
Option P :4lcl/Ala2la2!c[3!c] (Qualifier)(Identifier Code)
PRESENCE

Optional in optional sequence D

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] ASDP N Cl1 "p" Account Servicer/Depository
2 (0] ALTE N "L Alternate |dentification
DEFINITION

This qualified generic field specifies:

ALTE Alternate Identification  Alternate identification for a party.
ASDP Account Servicer/De-  Party that services the account.
pository

NETWORK VALIDATED RULES
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

74. Field 16R: Start of Block

FORMAT

Option R 16¢c
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PRESENCE

Mandatory in optional subsequence D1

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

PENACUR Penalties per Currency for a Party

75. Field 11A: Currency: Currency of Penalties

FORMAT

Option A :4lc//3la (Qualifier)(Currency Code)

PRESENCE

Optional in optional subsequence D1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] PECU N "A" Currency of Penalties
DEFINITION

This qualified generic field specifies:

PECU Currency of Penalties  Currency in which the penalties are expressed.

NETWORK VALIDATED RULES
Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

76. Field 98a: Date/Time

FORMAT
Option A :4lc//8!n (Qualifier)(Date)
Option C :41c//8'n6!n (Qualifier)(Date)(Time)
PRESENCE

Optional in optional subsequence D1

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description

1 (@] DACO N "A","C" | Computation Date/Time

2 (0] PAYD N "A" Payment Date

1 o BAEO N "ALCT | ComputationDatefFime
DEFINITION

This qualified generic field specifies:

DACO Computation Date/

Time

It is the day for which the penalty was computed. It is: -The date on
which the instruction matched for LMFP. -The date on which an in-

struction fails to settle for SEFP. Note: This date is not updated upon
re-calculation of the penalty and always relates to the business day
for which the penalty was initially computed

DACO  Computation Date/

took-place-onanotherday-

PAYD Payment Date

NETWORK VALIDATED RULES

Payment Date

Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).

Time must be a valid time expressed as HHMMSS (Error code(s): T38).

FORMAT
Option A :4lc//35x
Option E :4lc//34x
PRESENCE

Optional in optional subsequence D1

77. Field 97a: Account: Cash Account

(Qualifier)(Account Number)

(Qualifier)(International Bank Account Number)

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 O CASH N "A","E" | Cash Account
DEFINITION

This qualified generic field specifies:

CASH Cash Account

USAGE RULES

Account in which cash is maintained.

The account provided is the account of the party specified in this sequence.
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78. Field 95a: Party

FORMAT

Option L :41c//18!c2!n (Qualifier)(Legal Entity Identifier)

Option P :4lc/l4'a2!a2!c[3!c] (Qualifier)(Identifier Code)

Option Q :4!c//4*35x (Qualifier)(Name and Address)

Option R :41c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
PRESENCE

Mandatory in optional subsequence D1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M REPA N "P", "Q", | Related Party
"R
2 (0] CASD N "p" Counterparty's Account Servicer/Depository
3 (0] ALTE N "Lt Alternate Identification
DEFINITION

This qualified generic field specifies:

ALTE Alternate Identification  Alternate identification for a party.

CASD Counterparty's Ac- Party that services the account of the counterparty to the party repor-
count Servicer/Deposi- e as Related Party.
tory

REPA Related Party Identification of the party reported as party imposed with the penalties

reported or party credited with the penalty(ies).

NETWORK VALIDATED RULES
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

Proprietary code (Format Option R) and Name and Address (Format Option Q) must not start or end
with a slash '/ and must not contain two consecutive slashes '//'. For field formats with more than 1 line,
the rule applies for each line (Error code(s): T26).

79. Field 22F: Indicator: Party Capacity Indicator

FORMAT

Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)

PRESENCE

Mandatory in optional subsequence D1
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QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M TRCA N "F" Party Capacity Indicator
DEFINITION

This qualified generic field specifies:
TRCA Party Capacity Indica-  Specifies the role of the party in the transaction.
tor
CODES

If Data Source Scheme is not present, "Indicator" must contain one of the following codes (Error
code(s): K22):

CCPA Central Counterparty  Provided when the failing or non-failing party of the penalty/claim is a
CCP.
CSDP CSD Participant Indicates that the failing or non-failing party of the penalty/claim is a

regular CSD Participant.

EXTE External CSD Provided when the failing or non-failing party of the penalty/claim is
neither a CSD nor a CCP and its party type is an external CSD in
T2S.

ICSD International Central  Provided when the ICSD itself is the failing or non-failing party of the

Securities Depositary  penalty/claim. This is used to differentiate between the ICSD as ac-
count servicer/depository and the ICSD as participant ef-itself-and is-

NCSD National Central Se-  Provided when the CSD itself is the failing or non-failing party of the
curities Depository penalty/claim. This is used to differentiate between the CSD as ac-
count servicer/depositary and the CSD as participant-efitseli—Fhe

-----

NAPI Natural Person Provided when the failing or non-failing party of the penalty/claim is
neither a CSD nor a CCP but is a CSD Participant that is a natural
person.

80. Field 19A: Amount

FORMAT

Option A :4!c//[N]3lal5d (Qualifier)(Sign)(Currency Code)(Amount)

PRESENCE

Optional in optional subsequence D1
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QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] AGDE N "A" Aggregated Debit Amount

2 (0] AGCR N "A" Aggregated Credit Amount

3 (0] GBNT N "A" Global Net Amount
DEFINITION

This qualified generic field specifies:

AGCR

AGDE

GBNT

Aggregated Credit

Amount

Aggregated Debit

Amount

Global Net Amount

NETWORK VALIDATED RULES

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length. The number of digits following the comma must not exceed the maximum

The sum of all the net bilateral amounts, in the relevant currency, that

the party is entitled to receive.

The sum of all the net bilateral amounts, in the relevant currency, that

were imposed to the party.

The global net amount for a party is the sum of all cash penalties in
this currency that this party is entitled to receive minus the sum of all
cash penalties in this currency that are imposed to the party. A posi-
tive amount indicates that the party will be credited with this amount;
a negative amount indicates that the amount will be debited.

allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

If Amount is zero, Sign must not be present (Error code(s): T14).

81. Field 16R: Start of Block

FORMAT

Option R

PRESENCE

16¢c

Mandatory in optional subsequence Dl1a

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):
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PENACOUNT

Penalties per Counterparty

82. Field 95a: Party

FORMAT
Option L
Option P
Option Q
Option R

PRESENCE

:41c//18!c2!n

:4lc/l4la2la2!c[3!c]

:41c//4*35x
:41c/8c¢/34x

Mandatory in optional subsequence Dl1a

(Qualifier)(Legal Entity Identifier)
(Qualifier)(Identifier Code)
(Qualifier)(Name and Address)

(Qualifier)(Data Source Scheme)(Proprietary Code)

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M ASDP N "P", "Q", | Account Servicer/Depository
"R"
or REPA N "P", "Q", | Related Party
"R
2 (0] ALTE N "Lt Alternate |dentification
DEFINITION

This qualified generic field specifies:

ALTE

ASDP

REPA

Alternate Identification  Alternate identification for a party.

Account Servicer/De-
pository

Related Party

NETWORK VALIDATED RULES
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

Party that services the account.

Identification of the party reported as party imposed with the penalties
reported or party credited with the penalty(ies).

Proprietary code (Format Option R) and Name and Address (Format Option Q) must not start or end
with a slash /" and must not contain two consecutive slashes '//'. For field formats with more than 1 line,
the rule applies for each line (Error code(s): T26).

83. Field 22F: Indicator: Party Capacity Indicator

FORMAT

Option F

PRESENCE

:4!c/[8c]/4!c

Mandatory in optional subsequence Dl1a

(Qualifier)(Data Source Scheme)(Indicator)
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QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M TRCA N "F" Party Capacity Indicator
DEFINITION

This qualified generic field specifies:

TRCA

CODES

Party Capacity Indica-

tor

Specifies the role of the party in the transaction.

If Data Source Scheme is not present, "Indicator" must contain one of the following codes (Error
code(s): K22):

CCPA

CSDP

EXTE

ICSD

NCSD

NAPI

Central Counterparty

CSD Participant

External CSD

International Central
Securities Depositary

National Central Se-
curities Depository

Natural Person

Provided when the failing or non-failing party of the penalty/claim is a
CCP.

Indicates that the failing or non-failing party of the penalty/claim is a
regular CSD Participant.

Provided when the failing or non-failing party of the penalty/claim is
neither a CSD nor a CCP and its party type is an external CSD in
T2S.

Provided when the ICSD itself is the failing or non-failing party of the
penalty/claim. This is used to differentiate between the ICSD as ac-
count servicer/depository and the ICSD as participant ef-itself-and is-

Provided when the CSD itself is the failing or non-failing party of the
penalty/claim. This is used to differentiate between the CSD as ac-
count servicer/depositary and the CSD as participant-efitseli—Fhe

Provided when the failing or non-failing party of the penalty/claim is
neither a CSD nor a CCP but is a CSD Participant that is a natural
person.

84. Field 19A: Amount: Bilateral Net Amount

FORMAT

Option A

PRESENCE

:41c//[N]3'a15d

(Qualifier)(Sign)(Currency Code)(Amount)

Mandatory in optional subsequence Dl1a
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QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M AGNT N "A" Bilateral Net Amount
DEFINITION

This qualified generic field specifies:

AGNT

Bilateral Net Amount

NETWORK VALIDATED RULES

The bilateral net amount for a party and counterpart will be the sum
of all cash penalties in this currency that this party is entitled to re-
ceive (reported as credit) from the same counterpart (that is, to be
paid by this counterpart) minus the sum of all cash penalties in this
currency that are imposed to the party (reported as debit) and to be

paid to the given counterpart.

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length. The number of digits following the comma must not exceed the maximum
allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

If Amount is zero, Sign must not be present (Error code(s): T14).

85. Field 16R: Start of Block

FORMAT

Option R

PRESENCE

16¢

Mandatory in optional subsequence Dlal

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

PENDET

Penalty Details

86. Field 20C: Reference

FORMAT

Option C

PRESENCE

:41c//16x

(Qualifier)(Reference)

Mandatory in optional subsequence Dlal
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QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M PREF N "Cc" Penalty Reference

2 (0] PCOM N C Penalty Common Reference
| 3 (0] PPCM N "c" Previous Penalty Common Reference
| 4 ¢} PPRF N C Previous Penalty Reference

DEFINITION

This qualified generic field specifies:

PCOM Penalty Common Ref-  Reference assigned by the market infrastructure (for example T2S) to
erence the penalty and that is common for both the failing and the non-failing
participant.
PPCM Previous Penalty Com- If the penalty for which the details are provided was created from a
mon Reference re-allocation, this field provides the common identification of the pen-

alty that is re-allocated. This is the penalty that existed previously but
was removed when the re-allocated penalty was created.

PPRF Previous Penalty Ref-  |f the penalty for which the details are provided was created from a
erence re-allocation, this field provides the common identification of the pen-
alty that is re-allocated.

PREF Penalty Reference Reference assigned by the market infrastructure to the penalty and
that is the individual identification of the penalty for the relevant ac-
count owner (that is, either for the failing participant or for the non-
failing participant).

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/' and must not contain two consecutive slashes '//' (Er-
ror code(s): T26).

| 87. Field 22H22: Penalty Type Indicator: Penalty Type

FORMAT
| Option H 4lclldlc (Qualifier)(Indicator)
PRESENCE

Mandatory in optional subsequence Dlal

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
Il 1 M PNTP N "H", “"F* | Penalty Type
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DEFINITION

This qualified generic field specifies:

PNTP Penalty Type

CODES

Indicates the type of penalty.

"Indicator™teicater” must contain one of the following codes (Error code(s): K22): I

LMFP Late Matching Fail
Penalty

SEFP Settlement Fail Penal-
ty

Applies from the intended settlement date until the matching date.
The penalty is charged to the participant who was last to enter or
modify the relevant settlement instruction (for example, "accepted
timestamp" is later than the one of the counterparty's instruction) for
the periods between the ISD and the day of matching of the instruc-
tion.

Penalties apply to instructions that fail to settle on the intended settle-
ment date. A settlement instruction that "fails to settle on that busi-
ness day" must be understood as a settlement instruction that is not
cancelled and remaining to be settled, fully or partially, by the time of
the end of processing of the relevant cut-off.

88. Field 17B: Amount Computed Flag

FORMAT

Option B

PRESENCE

4lc//lla

(Qualifier)(Flag)

Optional in optional subsequence Dlal

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (o] CMPU N "B" Amount Computed Flag |

1 o CMPY N ug" Amount-Computed-Flag |
DEFINITION

This qualified generic field specifies:

CMPU Amount Computed

Flag

Amount considered for aggregation flag Flag indicates whether or not
the amount calculated for the reported penalty will be added to the
aggregated amounts at global level. There could be several reasons
for not considering the penalty amount. The flag is used to indicate
an exceptional situation. If the flag is not reported in the message this
means that the penalty is considered for the calculation of aggrega-
ted amounts.
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CODES

"Flag" must contain one of the following codes (Error code(s): K17):

N No No.

Y Yes Yes.

89. Field 25D: Status Code: Penalty Status

FORMAT
Option D :4lc/[8c]/4'c (Qualifier)(Data Source Scheme)(Status Code)

PRESENCE

Optional in optional subsequence D1al

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] PNST N "D" Penalty Status
DEFINITION

This qualified generic field specifies:

PNST Penalty Status Provides the penalty status.

CODES

If Data Source Scheme is not present, "Status Code" must contain one of the following codes (Error
code(s): K25):

ACTV Active The penalty is active for the party.

NCOM Not Computed This code is used for penalties where the ISIN is out of scope of the
securities subject to penalties as per static data for all of the relevant
business days of the penalty, but where the penalty is anyway repor-
ted to the party.

o : .
OTHR Other See narrative.
REIC Reincluded Re-inclusion of a previously removed cash penalty, to cater for mis-

takes in the removal of penalties.

REMO Removed Removal of a cash penalty where settlement cannot be performed for
reasons that are independent from any of the CSD participants or the
CSD.

RLOC Reallocated Re-allocation of a Late Matching Fail Penalty (LMFP) from the in-

structing party to the delivering/receiving party.

SwiC Switched Switch between the failing and non-failing party of a cash penalty.
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90. Field 24B: Reason Code

FORMAT

Option B

PRESENCE

Optional in optional subsequence D1al

:4!c/[8c]/4!c

(Qualifier)(Data Source Scheme)(Reason Code)

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] ACTV N "B" Active Reason
2 (0] REMO N "B" Remove Reason
3 (0] UPDT N "B" Not Computed Reason
DEFINITION

This qualified generic field specifies:

ACTV

REMO

UPDT

CODES

Active Reason

Remove Reason

Not Computed Reason

Provides the reason why a penalty is active. The penalty can be new
or can become active again, for example, as the result of a re-alloca-
tion or a re-inclusion.

Specifies the reason why the penalty instruetion-is removed.caneel- |
led.

Reason for the status Active (ACTV) provided when the penalty has
been updated by T2S due to the change in the relevant reference da-
ta or after the re-inclusion of the penalty. It also includes the situation
of a penalty that is reincluded (every time a penalty is reincluded,
T2S recalculates it to ensure latest data is taken).

If Qualifier is "ACTV" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

NEWP

OTHR

RALO

SWIC

UPDT

New Penalty

Other

Reallocated Reason

Switch Reason

Update Reason

Penalty is new.
See narrative.

Re-allocation of a Late Matching Fail Penalty (LMFP) from the in-
structing party to the delivering/receiving party, or from the failing par-
ty to the non-failing party, or vice versa.

Switch between the failing and non-failing party of a cash penalty.

This reason for the status Active (ACTV) is provided when the penal-
ty has been updated due to the change in the relevant reference data
or after the re-inclusion of the penalty.

Update-Reasen  Updated-of previously-caleulated-penalty-
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CODES

If Qualifier is "REMQ" and Data Source Scheme is not present, "Reason Code" must contain one of the
following codes (Error code(s): K24):

CORP Corporate Action Specifies that due to a specific corporate action, the security does no
longer exists.

OTHR Other See narrative.

RALO Reallocated Reason  Re-allocation of a Late Matching Fail Penalty (LMFP) from the in-
structing party to the delivering/receiving party, or from the failing par-
ty to the non-failing party, or vice versa.

SEMP Settlement on Multiple Settlement on multiple platforms where one of the platforms is closed
Platforms for settlement (either cash or securities).

SwiC Switch Reason Switch between the failing and non-failing party of a cash penalty.

INSO Insolvency Penalty was removed because insolvency proceedings are opened

against the failing participant.

SESU Settlement Suspen- Penalty was removed because ISIN is suspended from settlement
ded due to a reconciliation issue.

TEIM Technical Impossibili-  Penalty was removed because there were technical impossibilities at
ties the CSD level that prevent settlement, such as: a failure of the infra-

structure components, a cyber-attack, network problems.

SUSP Trading Suspended Penalty was removed because of ISIN suspension from trading.

CODES

If Qualifier is "UPDT" and Data Source Scheme is not present, "Reason Code" must contain the follow-
ing code (Error code(s): K24):

OTHR Other See narrative.

91. Field 70D: Status Narrative: Reason Narrative

FORMAT

Option D :4!c//6*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence D1al

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] REAS N "D" Reason Narrative
DEFINITION

Additional description of reason why the penalty was updated (as input when the CSD requested the
modification of the penalty that gave rise to the status change).
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This qualified generic field specifies:

REAS Reason Narrative Provides additional reason information.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

92. Field 19A: Amount: Amount Computed

FORMAT
Option A :4!c//[N]3lal5d (Qualifier)(Sign)(Currency Code)(Amount)
PRESENCE

Mandatory in optional subsequence D1al

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M AMCO N "A" Amount Computed

DEFINITION

This qualified generic field specifies:

AMCO Amount Computed Amount of the penalty calculated based on the security and instruc-
tion characteristics and the reason for the fail. For a Late Matching
Fail Penalty (LMFP) that spans several business days, this amount is
the sum of the amounts calculated for each applicable business day.
A positive amount indicates that the party is entitled to the penalty
whereas a negative amount indicates that the penalty is due to the
counterparty.

NETWORK VALIDATED RULES

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length. The number of digits following the comma must not exceed the maximum
allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

If Amount is zero, Sign must not be present (Error code(s): T14).

93. Field 22F: Calculation Method Indicator: Calculation Method

FORMAT

Option F :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)

PRESENCE

Mandatory in optional subsequence Dlal
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QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M CALM N "F" Calculation Method
DEFINITION

This qualified generic field specifies:

CALM Calculation Method

CODES

Indicates the calculation rule used to compute the penalty.

"Indicator" must contain one of the following codes (Error code(s): K22):

That is the sum of the penalty based on the quantity of securities
failed to be delivered and penalty rate of the ISIN; and the penalty

based on the amount of cash failed to be delivered and the discount
rate of the currency.

BOTH Sum of Penalties
Based on Securities
and Cash

CASH Penalty Based on
Cash

MIXE Penalty Based on the
Discount Rate

SECU Penalty Based on Se-

curities

FORMAT

Option A :41c//[N]3!n

PRESENCE
Mandatory in optional subsequence Dlal

QUALIFIER
(Error code(s): T89)

Penalty is based on the amount of cash failed to be delivered and the
penalty rate is the discount rate of the relevant currency.

The penalty is based on the quantity of securities failed to be deliv-
ered and penalty rate is the discount rate of the relevant currency.

The penalty is based on the quantity of securities failed to be deliv-
ered and penalty rate of the ISIN.

94. Field 99A: Number Days: Number Days

(Qualifier)(Sign)(Number)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M DAAC N "A" Number Days
DEFINITION

This qualified generic field specifies:
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DAAC Number Days For Late Matching Fail Penalty (LMFP) the field contains the number
of business days from the ISD until, and including, the business day
where the instruction is matched (when the instruction is matched at
a point in time of the business day which is after the end of the settle-
ment processing of the relevant cut-off); or the number of business
days as from the ISD until, and excluding, the business day where
the instruction is matched (when the instruction is matched at a point
in time of the business day which is prior to the end of the settlement
processing of the relevant cut-off). For Settlement Fail Penalty
(SEFP) the value is always 1.

NETWORK VALIDATED RULES

If Number is zero, Sign must not be present (Error code(s): T14).

USAGE RULES

Sign must be present when Number is negative.

95. Field 16R: Start of Block

FORMAT

Option R 16¢c

PRESENCE

Mandatory in optional subsequence D1alA

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

CALDET Calculation Details

96. Field 98a: Date/Time

FORMAT

Option A :4lc//8!n (Qualifier)(Date)

Option C :41c//8In6!n (Qualifier)(Date)(Time)

Option E :41c//8In6!In[,3n][/[N]2!n[2!Nn]] (Qualifier)(Date)(Time)(Decimals)(UTC Indicator)
PRESENCE

Mandatory in optional subsequence D1alA

QUALIFIER
(Error code(s): T89)

139





Order M/O Qualifier R/N CR Options | Qualifier Description
1 M PEDA N "A", "C", | Penalty Date/Time
ngn
1 M PEDA N "AUCY | Penalty Date/Time
DEFINITION

This qualified generic field specifies:

PEDA Penalty Date/Time Date that composes the penalty. For LMFP, there will be as many
penalty dates as business days where a transaction fails to settle due
to the late matching. The penalty date can be in the past compared to
the penalty detection date. For SEFP there is only 1 penalty date.

NETWORK VALIDATED RULES
Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).

Time must be a valid time expressed as HHMMSS (Error code(s): T38).
UTC Indicator must be a valid time expressed as HH[MM] (Error code(s): T39).

Sign ([N]) must not be used when UTC Indicator is equal to all zeroes (Error code(s): T14).
97. Field 17B: Missing Reference Data Flag: Missing Reference
Data

FORMAT

Option B 4lc//1la (Qualifier)(Flag)

PRESENCE
Optional in optional subsequence D1alA

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] MRED N "B" Missing Reference Data
DEFINITION

Information provided for penalties where there is missing reference data on this business day.

This qualified generic field specifies:
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MRED Missing Reference Da- Information provided for penalties where there is missing reference
ta data on this business day. The flag is used to indicate an exceptional
situation and the value N indicates that the penalty is detected but
missing reference data prevented the calculation of the penalty
amount. If the flag is not reported in the message this means that the
reference data is available to calculate the penalty.

CODES
"Flag" must contain one of the following codes (Error code(s): K17):

N No No.

Y Yes Yes.

98. Field 16R: Start of Block

FORMAT

Option R 16¢c
PRESENCE
Mandatory in optional subsequence D1alAl

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

FIA Financial Instrument Attributes

99. Field 35B: Identification of the Financial Instrument

FORMAT
Option B [ISIN1le12!c] (Identification of Security)
[4*35x] (Description of Security)
PRESENCE

Mandatory in optional subsequence D1alAl

DEFINITION

This field identifies the underlying financial instrument.

NETWORK VALIDATED RULES

At least Identification of a Security (Subfield 1) or Description of Security (Subfield 2) must be present;
both may be present (Error code(s): T17).

ISIN is used at the beginning of Identification of Security (Subfield 1) and must be composed of upper-
case letters only (Error code(s): T12).
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USAGE RULES

The financial Instrument field 35B in the Financial Instrument Attributes subsequence must only be
used for the identification of the underlying instrument(s) of a derivative. It must not be used, for exam-
ple, for the listing of the underlying securities of an index.

When used in Description of Security (Subfield 2), codes must start and end with a slash '/".

When an ISIN identifier is not used, it is strongly recommended that one of the following codes be used
as the first characters of the Description of Security (Subfield 2):

[121a/] The ISO two-digit country code, followed by the national scheme number.
[ITS/] Followed by the ticker symbol.
[IXXN Bilaterally agreed or proprietary scheme which may be further identified by a code or short de-

scription identifying the scheme used.

[141ch] Code identifying the type of security identifier used. This code must be one published by ISO
20022 (ExternalFinanciallnstrumentldentificationTypeCode).

It is strongly recommended that the ISIN be used.

EXAMPLES
An ISIN will be identified as follows:
:35B:ISIN US0123456704
A SEDOL will be identified as follows:
:35B:/GB/0123456
A CUSIP will be identified as follows:
:35B:/US/012345670
A proprietary scheme will be identified as follows:
:35B:/XX/SCHEMEUSED 0123456700

100. Field 12a: Type of Financial Instrument: Classification Type

FORMAT
Option A :41c/[8c]/30x (Qualifier)(Data Source Scheme)(Instrument Code or
Description)
Option C :4lcl/l6!c (Qualifier)(CFI Code)
PRESENCE

Optional in optional subsequence D1alAl

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] CLAS N "A", "C" | Classification Type
DEFINITION

This qualified generic field specifies:
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CLAS Classification Type Classification type of the financial instrument, for example, ISO Clas-
sification of Financial instrument (CFI).

USAGE RULES

When option C is used, CFl code must contain a valid ISO CFI code.

To use the codes associated with the ISITC code for security type, /ASCT/, Data Source Scheme must
be ISIT and Instrument Code or Description must contain a valid ISITC security type code.

To use the codes associated with the code for security type defined in the CSDR regulation, SHRS,
SOVR, DEBT, SECU, EFTS, UCIT, MMKT, EMAL, OTHR, Data Source Scheme must be REGL and
Instrument Code or Description must contain a valid security type code as defined in the CSD Regula-
tion.

EXAMPLES
:12C: :CLAS//ESVUFR

(CFI code for equity, common share, voting rights, unrestricted, fully paid and registered).

101. Field 17B: Flag

FORMAT

Option B 4lc//1la (Qualifier)(Flag)

PRESENCE

Optional in optional subsequence D1alAl

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 o} LIQU N "B" Liquid

2 (0] SMEM N "B" SME Growth Market

3 (0] OKPE N "B" Security subject to penalties
DEFINITION

This qualified generic field specifies:

LIQU Liquid The Liquidity is a binary classification of securities that applies for
shares, that is, when the Financial Instrument Type of the security is
"SHRS" and that specifies whether the security is "Liquid" or "llliquid".
Absence of this flag indicates that liquidity is not relevant for the ISIN
reported, e.g. because the financial instrument is not a share.

OKPE Security subject to This flag indicates if the security is subject to penalties. It is used to
penalties indicate an exceptional situation. Absence of the flag indicates a val-
ue Yes, meaning that the security is subject to penalties.
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SMEM SME Growth Market  Binary classification that specifies whether the security was traded in
a SME Growth Market or not. According to the CSDR regulation, the
SME Growth Market is not a characteristic of the ISIN but it is based
on the value of the place of trade (Market Identifier Code) of the un-
derlying transaction. The list of SME Growth Markets is a static list,
maintained by ESMA for the CSDR regulation. Absence of this flag
indicates that the place of trade is not known or is not relevant for the
ISIN reported.

CODES

"Flag" must contain one of the following codes (Error code(s): K17):

N No No.

Y Yes Yes.

102. Field 90a: Price: Price

FORMAT
Option A :4!c//4'c/[N]15d (Qualifier)(Percentage Type Code)(Sign)(Price)
Option B :4lc//4c/3'al5d (Qualifier)(Amount Type Code)(Currency Code)(Price)
PRESENCE

Optional in optional subsequence D1alAl

QUALIFIER

(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] AMNT N "A","B" | Price

DEFINITION

This qualified generic field specifies:

AMNT Price Estimated price, for example, for valuation purposes.
CODES

In option "A", "Percentage Type Code" must contain one of the following codes (Error code(s):

K90):

DISC Discount Price expressed as the number of percentage points below par, for
example, a discount price of 2.0% equals a price of 98 when par is
100.

PRCT Percentage Price expressed as a percentage of par.

PREM Premium Price expressed as the number of percentage points above par, for
example, a premium price of 2.0% equals a price of 102 when par is
100.
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YIEL Yield Price expressed as a yield.

CODES

In option "B", "Amount Type Code" must contain one of the following codes (Error code(s): K90):

ACTU Actual Amount Price expressed as an amount of currency per unit or per share.
DISC Discount Price expressed as a discount amount.
PREM Premium

Price expressed as a premium.
NETWORK VALIDATED RULES

The integer part of Price must contain at least one digit. A decimal comma is mandatory and is included
in the maximum length (Error code(s): T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).
Sign may only be present if Percentage Type Code is YIEL (Error code(s): T69).

If Price is zero, Sign must not be present (Error code(s): T14).

USAGE RULES

The number of decimal digits in Price is not validated against the currency specified.
Sign must be present when Price is negative.

103. Field 94a: Place

FORMAT
Option B :4!c/[8c]/4!c[/30X] (Qualifier)(Data Source Scheme)(Place Code)(Narra-
tive)
Option L :4lc//18!c2!n (Qualifier)(Legal Entity Identifier)
PRESENCE

Optional in optional subsequence D1alAl

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] PRIC N "B" Source of Price
2 0] TRAD R "B", "L" | Place of Trade
DEFINITION

This qualified generic field specifies:

PRIC Source of Price Source of price quotation.

TRAD Place of Trade Place at which the order was traded, directly by the account owner or
not.
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CODES

In option "B", if Qualifier is "PRIC" and Data Source Scheme is not present, "Place Code" must contain
one of the following codes (Error code(s): K94):

FUND
LMAR

THEO

VEND

CODES

Fund
Local Market

Theoretical

Vendor

Source of price quotation is a fund (transfer agent, fund itself, etc.).
Source of price quotation is the market.

Source of price quotation is a theoretical value based on the market
yield.

Source of price quotation is an external vendor.

In option "B", if Qualifier is "TRAD" and Data Source Scheme is not present, "Place Code" must contain
one of the following codes (Error code(s): K94):

EXCH
OTCO
PRIM

SECM

VARI

NETWORK VALIDATED RULES

Stock Exchange
Over The Counter
Primary Market
Secondary Market

Various

Place of trade is a stock exchange.
Place of trade is over the counter.
Place of trade is the primary market.
Place of trade is the secondary market.

Trade was executed on various places.

Narrative (Format Option B) must not start or end with a slash '/ and must not contain two consecutive
slashes /' (Error code(s): T26).

USAGE RULES

When qualifier is PRIC and Place Code is LMAR, Narrative must specify the Market Identifier Code

(MIC).

When qualifier is TRAD and Place Code is OTCO, Narrative, if present, must specify the system. When
Place Code is EXCH, Narrative, if present, must specify the Market Identifier Code (MIC).

EXAMPLES
:94B: :PRIC//LMAR/XNYS for the New York Stock Exchange.

104. Field 98a: Date/Time

FORMAT
Option A :4lc//8!n (Qualifier)(Date)
Option C :4!c//8'n6!n (Qualifier)(Date)(Time)
PRESENCE

Optional in optional subsequence D1alAl

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description

1 (@] PRIC N "A", "C" | Price Quotation Date/Time

2 (0] EXCH N "A", "C" | Exchange Rate Quotation Date/Time
DEFINITION

This qualified generic field specifies:

EXCH Exchange Rate Quota- Date/time at which the exchange rate was evaluated.
tion Date/Time

PRIC Price Quotation Date/  Date/time at which the price was evaluated.
Time

NETWORK VALIDATED RULES
Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).

Time must contain a valid time expressed as HHMMSS (Error code(s): T38).

105. Field 92a: Rate

FORMAT
Option A :4!c//[N]15d (Qualifier)(Sign)(Rate)
Option B :4!c//3'a/3la/15d (Qualifier)(First Currency Code)(Second Currency
Code)(Rate)
PRESENCE
Optional in optional subsequence D1alAl
QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] CBON N "A" Corporate Bonds
2 0] EXCH R "B" Exchange Rate
3 (0] GBON N "A" SME Growth Market (non-Bonds)
4 (0] GOMB N A Government and Municipal Bonds
5 o ILSH N "A" llliquid Shares
6 (0] LISH N "A" Liquid Shares
7 (0] NBON N "A" SME Growth Market Bonds
8 (0] OTHR N "A" Other Financial Instruments
DEFINITION
This qualified generic field specifies:
CBON Corporate Bonds Security penalty rate applied to financial instruments that are classi-

fied as corporate bonds.
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EXCH

GBON

GOMB

ILSH

LISH

NBON

OTHR

Exchange Rate

SME Growth Market
(non-Bonds)

Government and Mu-
nicipal Bonds

Illiquid Shares

Liquid Shares

SME Growth Market
Bonds

Other Financial Instru-
ments

NETWORK VALIDATED RULES

Exchange rate between the amount and the resulting amount.

Security penalty rate applied in case of a settlement fail due to a lack
of financial instruments that are traded on an SME growth market, ex-
cluding debt instruments.

Security penalty rate to be applied for a settlement fail due to a lack
of government or municipal bonds.

Security penalty rate applicable to settlement fails due to a lack of
shares that have an illiquid market.

Security penalty rate to apply for a settlement fail due to a lack of
shares that have a liquid market (excluding shares that trade on an
SME growth market).

Security penalty rate applied in case of a settlement fail due to a lack
of debt instruments that are traded on an SME growth market.

Security penalty rate applicable to other financial instruments.

The integer part of Rate must contain at least one digit. A decimal comma is mandatory and is included
in the maximum length (Error code(s): T40, T43).

If Rate is zero, Sign must not be present (Error code(s): T14).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

USAGE RULES

Sign must be present when Rate is negative.

Except if notified differently in the rate definition, when used with format option A (:4!c//[[N]15d), the rate
must be expressed as a percentage, not as a decimal fraction (12% must be identified by 12, and not

0,12).

106. Field 70E: Narrative: Financial Instrument Attribute Narra-

tive

FORMAT

Option E

PRESENCE

:41¢c//10*35x

(Qualifier)(Narrative)

Optional in optional subsequence D1alAl

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (e} FIAN N "E" Financial Instrument Attribute Narrative
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DEFINITION

This qualified generic field specifies:

FIAN Financial Instrument Provides additional information about the financial instrument in nar-
Attribute Narrative rative form.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

107. Field 16S: End of Block

FORMAT

Option S 16¢c
PRESENCE
Mandatory in optional subsequence D1alAl

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

FIA Financial Instrument Attributes

108. Field 92a: Rate

FORMAT
Option A :41c//[N]15d (Qualifier)(Sign)(Rate)
Option B :4lc//3'a/3la/15d (Qualifier)(First Currency Code)(Second Currency
Code)(Rate)
PRESENCE
Optional in optional subsequence D1alA
QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] PDRA N "A" Penalty Discount Rate
2 (0] EXCH R "B" Exchange Rate

DEFINITION

This qualified generic field specifies:
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EXCH Exchange Rate Exchange rate between the amount and the resulting amount.

PDRA Penalty Discount Rate |t is the discount rate of the relevant currency for the business date.

NETWORK VALIDATED RULES

The integer part of Rate must contain at least one digit. A decimal comma is mandatory and is included
in the maximum length (Error code(s): T40, T43).

If Rate is zero, Sign must not be present (Error code(s): T14).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

USAGE RULES
Sign must be present when Rate is negative.

Except if notified differently in the rate definition, when used with format option A (:4!c//[[N]15d), the rate
must be expressed as a percentage, not as a decimal fraction (12% must be identified by 12, and not
0,12).

109. Field 19A: Amount

FORMAT

Option A :41c//[N]3'al5d (Qualifier)(Sign)(Currency Code)(Amount)
PRESENCE

Optional in optional subsequence D1alA

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
| 1 (0] SECU N "A" Securities Side
| 2 O CASH N "A" Cash Side
| 1 o SECY N A Seecurities-Side
| 2 o CASH N A Cash-Side
DEFINITION

This qualified generic field specifies:

CASH Cash Side Penalty based on the amount of cash failed to be delivered and the
discount rate of the relevant currency. A positive amount indicates
that the party is entitled to the penalty whereas a negative amount in-
dicates that the penalty is due to the counterparty.

CASH = CashSide

SECU Securities Side Penalty based on the quantity of securities failed to be delivered and
penalty rate of the ISIN (or the discount rate of the currency in case
the calculation method is MIXE). A positive amount indicates that the
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party is entitled to the penalty whereas a negative amount indicates
that the penalty is due to the counterparty.

NETWORK VALIDATED RULES

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length. The number of digits following the comma must not exceed the maximum
allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

If Amount is zero, Sign must not be present (Error code(s): T14).

RELFRAN  Related Fransaction

FORMAT

OptienC  :4lefabx {Qualifier){Reference)
PRESENCE

QUALHHER
(Error code(s): T89)
Order M/O Qualifier | RIN CR Options | Qualifier Description
1 I Ao N "c" Account Owner Reference
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2 o ASRF N C Aceount-ServicerReferenee
3 e} PcH N C ProecesserFransaction-tdentification
4 o M N "c" M&erHﬂ#as{Fuetu%eJFansaeﬂeFHdenﬂﬁea—
ton
o cCoOMM N Commen-Reference
o CORP N Cerporate-ActionReferenee

FORMAT
OptionR 16¢
PRESENCE
. .
DEFINIFION
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COPES

H-Qualifieris"SETR"-a g hem

BSBK Buy Sell Back Relates-to-a-buy-sell-back-transaction:
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In-option"B";-if Qualifier is "SETT" and Data Source Scheme- is not present, "Date Code" must contain

OPEN  Open-bBated = Date-hasneotbeen-established-
OKWN  Unknewn Date-is-unknewn:

CODBES

In-option"B"if Qualifier is "TRAD" and Data Source Scheme-is not present, "Date Code" must contain

VARl Various
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FORMATF
Option A 4le//35x (Qualifier)(Account Number)
OptionB Alef8elfalel35% {Qualifien{bata-Seurce-Scheme}{AccountFype-Coede)
{AccountNumber)
” onal
PRESENCE
. L . I
QUALIHER
(Error code(s): T89)
Order M/O Qualifier | RIN CR Options | Qualifier Description
1 o SAFE N "A""B" | Safekeeping Account
2 o CASH N AR | Seshfeesund
DEFINITION
. lified i fiel ifies:
CASH Cash A . . . intained-
CObES
In-option"B",-if Qualifier is "SAFE"-and Data Source Scheme-is not present, "Account Type Code" must
tien:
MARG M . . o .
PHYS Py | . ik . tol . . cal
form-
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FORMAT
PRESENCE

| . onalsut
QUALIHER
(Error code(s): T89)
Order M/O Qualifier | RIN CR Options | Qualifier Description
I M REDE N "H" Reeeive/Deliverindicater
2 et AN N "H" Payment Indicator
DEFINIHON

. Lfied i fiel ifies:

tor instruments:

COBES
H-Qualifieris-"REDE"hdicater—must-contain-one-of the following-codes-(Error—code(s)—K22):
DELI 5 : ial " itod § fokeepi _

CODBbES
H-Qualifieris-"PAYM"ndicator—must-contain-one-of- thefollowing-codes-(Error—code(s)=—K22):
FREE Free Free-ofpayment:
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FORMAT
Costent 16¢
PRESENCE
| . . Lout L
DEFINITION
CODES
This field must contain-the following code (Error code(s): T92):
STAT Status
FORAE
OptienbB Alef[8eldle {Qualifien{Pata-Seurce-Scheme}Status-Ceode)
PREEENeE
| . . Lout 181
QUALIFIER
(Error code(s): T89)
Order M/O Qualifier | RIN CR Options | Qualifier Description
1 I e N "D" Matehing Status
or SETT N D Settlement Status
DEFINITION
. lified i fiel ifies:
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OptionR 16e
PRESENCE
| . . Lout
DEFINITION
is fiel i o bl Ly  that block
CODES
is fiel in-the_followi e ¢ le€s)- ):
REAS Reason
O A
Option B -4lc/[8clidlc (Qualifier)(Data Source Scheme)(Reason Code)
PREsErCE
| . . Lout
QUALIFIER
(Error code(s): T89)
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. : iier ive)
PRESENCE

. L . I
QUALHHER
(Error code(s): T89)
Order M/O Qualifier | R/N CR Options | Qualifier Description
1 o REAS N "D" Fensenblamaive
e

. Lfied i fiel ifies:
REAS R A . itional i on.
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FORMAT
Option-S 16¢
PRESENCE
I . ionalsul
DEFINITION
s fied ” L of ablocl "  that block.
CODES
s fiel i the followi e ¢ le¢s): T92):
PEAS fensen
FORMAT
Option-S 16€
PRESENCE
. onalsul
DEFINITION
CODBES
This field must contain the following code (Error code(s): T92):
STAT Status
E!.F-H?;E:” . "|| ||F . N .
FORMAT
. i .
PRESENCE
onaki . |
QUALIFIER
(Error code(s): T89)
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130. Field 70E: Narrative: Additional Information Narrative

FORMAT

Option E :41¢//10*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence D1alA

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] ADTX N "E" Additional Information Narrative
DEFINITION

This qualified generic field specifies:

ADTX Additional Information  Provides additional calculation details information which can not be
Narrative included within the structured fields of the message.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

132. Field 16S: End of Block

FORMAT
Option S 16¢c

PRESENCE

Mandatory in optional subsequence D1alA

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

CALDET Calculation Details

132. Field 70E: Narrative: Additional Information Narrative

FORMAT

Option E :41c//10*35x (Qualifier)(Narrative)
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PRESENCE

Optional in optional subsequence D1al

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] ADTX N "E" Additional Information Narrative
DEFINITION

This qualified generic field specifies:

ADTX Additional Information  Provides additional penalty details information which can not be inclu-
Narrative ded within the structured fields of the message.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

134. Field 16R: Start of Block

FORMAT
Option R 16¢c

PRESENCE

Mandatory in optional subsequence D1alB

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

RELTRAN Related Transaction

134. Field 20C: Reference

FORMAT
Option C :4lc//16x (Qualifier)(Reference)

PRESENCE

Mandatory in optional subsequence D1alB

QUALIFIER
(Error code(s): T89)

172





MT 537 Statement of Pending Transactions

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M ACOW N "Cc" Account Owner Reference

2 o ASRF N "c" Account Servicer Reference

3 o PCTI N "c" Processor Transaction Identification

4 (0] MITI N "c" Market Infrastructure Transaction Identifica-

tion

5 (0] COMM N "Cc" Common Reference

6 (0] CORP N "c" Corporate Action Reference

7 o RELA N "c" Related Reference

8 (0] NESP N "c" Netting Service Provider Reference
DEFINITION

This qualified generic field specifies:

ACOW Account Owner Refer-  Reference assigned to the reported transaction by the account own-
ence er.

ASRF Account Servicer Ref-  Reference assigned to the reported transaction by the account serv-
erence icer.

COMM Common Reference Unique reference agreed upon by the Investment Manager and the

Broker/Dealer to identify the trade. This reference should be passed
down and up through the whole life cycle of the transaction.

CORP Corporate Action Ref-  Reference assigned by the account servicer to unambiguously identi-
erence fy a related corporate action event.

MITI Market Infrastructure  |dentification of a transaction assigned by a market infrastructure oth-
;I_’ransactlon Identifica- ey than a central securities depository, for example, Target2-Securi-
ion ties.

NESP Netting Service Provid- Identification assigned by the netting service provider to identify the
er Reference net transaction resulting from the netting process.

PCTI Processor Transaction  |dentification of the transaction assigned by the processor of the in-
Identification struction other than the account owner/the account servicer and the

market infrastructure.
RELA Related Reference Reference of the linked message which was previously received.

NETWORK VALIDATED RULES

Reference must not start or end with a slash '/' and must not contain two consecutive slashes '//' (Er-
ror code(s): T26).

136. Field 16R: Start of Block

FORMAT

Option R 16¢c
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PRESENCE

Mandatory in optional subsequence D1alB1

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRAN Transaction Details

136. Field 22a22: Indicator

FORMAT
Option F :4lc/[8c]/4!c (Qualifier)(Data Source Scheme)(Indicator)
Option H 4lc/ldlc (Qualifier)(Indicator)

PRESENCE

Mandatory in optional subsequence D1alB1

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M REDE N "H" Receive/Deliver Indicator

2 M PAYM N "H" Payment Indicator

3 M TRTR N "F" Trade Transaction Type

or SETR N "F" Type of Settlement Transaction Indicator

4 o TRAN N "B Transaction Indicator

5 (0] CAEV N "F Corporate Action Event Indicator

6 (0] BDEV N "F" Business Day Event
DEFINITION

This qualified generic field specifies:

BDEV Business Day Event Code identifying the event that is responsible for the relevant cut-off.
ECB to come with list of events that could be reported.

CAEV Corporate Action Event Specifies the type of corporate event.
Indicator

PAYM Payment Indicator Specifies whether the instruction is free or against payment.

REDE Receive/Deliver Indica- Specifies whether the transaction is a receipt or delivery of financial
tor instruments.

SETR Type of Settlement Specifies underlying information regarding the type of settlement

Transaction Indicator  transaction.
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TRAN Transaction Indicator  Specifies the type of activity to which this instruction relates.
TRTR Trade Transaction Specifies the type of transaction of which the order is a component.
Type
CODES

In option "H", if Qualifier is "REDE", "Indicator" must contain one of the following codes (Error
code(s): K22):

DELI Deliver Financial Instruments will be debited from the safekeeping account.
RECE Receive Financial Instruments will be credited to the safekeeping account.
CODES

In option "H", if Qualifier is "PAYM", "Indicator" must contain one of the following codes (Error
code(s): K22):

APMT Against Payment Against payment.
FREE Free Free of payment.
CODES

if Qualifier is "TRTR" and Data Source Scheme is not present, "Indicator" must contain one of the fol-
lowing codes (Error code(s): K22):

BASK Basket Trade Transaction is a single order to buy and sell several financial instru-
ments for the purpose of simultaneous buying and selling. Baskets
are often used for a set of 15 or more financial instruments and play a
role in arbitrage activity.

BRKR Broker to Broker Transaction is a trade from a broker to another broker.
Trade
FUND Fund to Fund Trade Transaction is a trade from an investment fund to another investment
fund.
INDX Index Trade Transaction is a single order to buy or sell all underlying financial in-

struments of an index, for example, S&P500.

LIST List Trade Transaction is a trade of a predetermined set of financial instruments.
PALL Pre-Allocation Transaction is a pre-allocation.
PROG Program Trade Transaction relates to computer-driven automatically executed trades

in large volumes of a set of several financial instruments.

TRAD Trade Transaction is a regular trade.

CODES

if Qualifier is "SETR" and Data Source Scheme is not present, "Indicator" must contain one of the fol-
lowing codes (Error code(s): K22):

BSBK Buy Sell Back Relates to a buy sell back transaction.

BYIY Buy In The transaction relates to a buy-in by the market following a delivery
transaction failure.
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CLAI

CNCB

COLl

COLO

CONV

ETFT

FCTA

INSP

ISSU

MKDW

MKUP

NETT

NSYN

OWNE

OWNI

PAIR

PLAC

PORT

PREA

REAL

REDI

REDM

Market Claim

Central Bank Collater-

al Operation

Collateral In

Collateral Out

DR Conversion

Exchange Traded
Funds

Factor Update
Move of Stock

Issuance

Mark-Down

Mark-Up

Netting

Non Syndicated

External Account
Transfer

Internal Account
Transfer

Pair-Off

Placement

Portfolio Move

Pre-Advice
Realignment

Withdrawal

Redemption (Funds)

Transaction resulting from a market claim.

Relates to a collateral delivery/receipt to a National Central Bank for
central bank credit operations.

Relates to a collateral transaction, from the point of view of the collat-
eral taker or its agent.

Relates to a collateral transaction, from the point of view of the collat-
eral giver or its agent.

Relates to a depository receipt conversion.

Relates to an exchange traded fund (ETF) creation or redemption.

Relates to a factor update.
Relates to a movement of shares into or out of a pooled account.

Relates to the issuance of a security such as an equity or a deposito-
ry receipt.

Relates to the decrease of positions held by an ICSD at the common
depository due to custody operations (repurchase, pre-release, pro-
ceed of corp. event realigned).

Relates to the increase of positions held by an ICSD at the common
depository due to custody operations (repurchase, pre-release, pro-
ceed of corporate event realigned).

Relates to the netting of settlement instructions.

Relates to the issue of medium and short term paper (CP, CD, MTN,
notes ...) under a program and without syndication arrangement.

Relates to an account transfer involving more than one instructing
party (messages sender) and/or account servicer (messages receiv-
er).

Relates to an account transfer involving one instructing party (mes-
sages sender) at one account servicer (messages receiver).

Relates to a pair-off: the transaction is paired off and netted against
one or more previous transactions.

Relates to the placement/new issue of a financial instrument.

Relates to a portfolio move from one investment manager to another
and/or from an account servicer to another. It is generally charged
differently than another account transfer (OWNE, OWNI, INSP),
hence the need to identify this type of transfer as such.

Transaction is a pre-advice, that is for matching purposes only.
Relates to a realignment of positions.

Relates to the withdrawal of specified amounts from specified sub-ac-
counts.

Relates to a redemption of Funds (Funds Industry ONLY).
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RELE

REPU

RODE

RVPO
SBBK

SBRE

SECB
SECL

SLRE

SUBS

SWIF

SWIT

SYND

TBAC
TRAD
TRPO

TRVO

TURN

CODES

In option "F", if Qualifier is "TRAN" and Data Source Scheme is not present, “Indicator" must contain

DR Release/Cancella-
tion

Repo

Return of Delivery
Without Matching

Reverse Repo
Sell Buy Back

Borrowing Realloca-
tion

Securities Borrowing
Securities Lending

Lending Reallocation

Subscription (Funds)

Switch From

Switch To

Syndicate of Under-
writers

TBA Closing
Trade
Triparty Repo

Triparty Reverse Re-
po

Turnaround

Relates to a release (into/from local) of Depository Receipt operation.

Relates to a repurchase agreement transaction.

Relates to the return of financial instruments resulting from a rejected
delivery without matching operation.

Relates to a reverse repurchase agreement transaction.
Relates to a sell buy back transaction.

Internal reallocation of a borrowed holding from one safekeeping ac-
count to another.

Relates to a securities borrowing operation.
Relates to a securities lending operation.

Internal reallocation of a holding on loan from one safekeeping ac-
count to another.

Relates to a subscription to funds (Funds Industry ONLY).

Transaction is a change of an investment from one sub-fund to an-
other sub-fund (redemption-leg).

Transaction is a change of an investment from one sub-fund to an-
other sub-fund (subscription-leg).

Relates to the issue of financial instruments through a syndicate of
underwriters and a Lead Manager.

Relates to a To Be Announced (TBA) closing trade.
Relates to the settlement of a trade.

Relates to a triparty repurchase agreement.
Relates to a triparty reverse repurchase agreement.

Relates to a turnaround: the same security is bought and sold to set-
tle the same day, to or from different brokers.

one of the following codes (Error code(s): K22):

CORP

SETT

CODES

In option "F", if Qualifier is "CAEV" and Data Source Scheme is not present, "Indicator" must contain

Corporate Action Ac-
tivity

Settlement and Clear-
ing Activity

Transaction relates to corporate action.

Transaction relates to settlement and clearing.

one of the following codes (Error code(s): K22):

ACCU

Accumulation

Funds related event in which the income (for example accumulation
units) that accrues during an accounting period is retained within the
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ACTV

ATTI

BIDS

BMET

BONU

BPUT

BRUP

CAPD

CAPG

CAPI

CERT

CHAN

CLSA

CMET

CONS

Trading Status: Active

Attachment

Repurchase Offer/ls-
suer Bid/Reverse
Rights

Bond Holder Meeting

Bonus Issue/Capitali-
sation Issue

Put Redemption

Bankruptcy

Capital Distribution

Capital Gains Distribu-
tion

Capitalisation

Non-US TEFRA D
Certification

Change

Class Action/Pro-
posed Settlement

Court Meeting

Consent

fund instead of being paid away to investors. The retained income is
nonetheless deemed to have been distributed to investors for tax pur-
poses.

Trading in the security has commenced or security has been re-acti-
vated after a suspension in trading.

Combination of different security types to create a unit. Units are usu-
ally comprised of warrants and bonds or warrants and equities. Se-
curities may be combined at the request of the security holder or
based on market convention.

Offer to existing holders by the issuing company to repurchase its
own securities. The objective of the offer is to reduce the number of
outstanding securities.

Physical meeting of bond holders.

Security holders receive additional assets free of payment from the
issuer, in proportion to their holding.

Early redemption of a security at the election of the holder subject to
the terms and condition of the issue with no reduction in nominal val-
ue.

Legal status of a company unable to pay creditors. Bankruptcy in-
volves formal court ruling. Securities may become valueless.

The Corporate event pays shareholders an amount in cash issued
from the Capital account. There is no reduction to the face value of a
single share (or the share has no par value). The number of circulat-
ing shares remains unchanged.

Distribution of profits resulting from the sale of company assets, for
example, Shareholders of Mutual Funds, Unit Trusts, or Sicavs are
recipients of capital gains distributions which are often reinvested in
additional shares of the fund.

Increase of the current principal of a debt instrument without increas-
ing the nominal value. It normally arises from the incorporation of due
but unpaid interest into the principal. This is commonly done by in-
creasing the pool factor value, for example, capitalisation, and nega-
tive amortisation.

Non-US beneficial owner certification requirement for exchange of
temporary to permanent notes.

Information regarding a change further described in the corporate ac-
tion details.

Situation where interested parties seek restitution for financial loss.
The security holder may be offered the opportunity to join a class ac-
tion proceeding and would need to respond with an instruction.

Announcement of a meeting at a Court.

Procedure that aims to obtain consent of holder to a proposal by the
issuer or a third party without convening a meeting. For example,
consent to change the terms of a bond.
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CONV

COOP

CREV

DECR

DETI

DFLT

DLST

DRAW

DRCA

DRIP

DSCL

DTCH

Conversion

Company Option

Credit Event

Decrease in Value

Detachment

Bond Default

Trading Status: Delis-
ted

Drawing

Cash Distribution
From Non-Eligible Se-
curities Sales

Dividend Reinvest-
ment

Disclosure

Dutch Auction, Bid
Tender

Conversion of securities (generally convertible bonds or preferred
shares) into another form of securities (usually common shares) at a
pre-stated price/ratio.

A Company Option may be granted by the company, allowing the
holder to take up shares at some future date(s) at a pre arranged
price in the company. A company may not grant options which enable
the holder to take up unissued shares at a time which is five or more
years from the date of the grant. Option holders are not members of a
company. They are contingent creditors of a company and hence
may, in some instances, be entitled to vote on and be bound by a
scheme of arrangement between the creditors and the company. As
many options have multiple exercise periods a company option will
either lapse or carry on to the next expiry date.

An occurrence of credit derivative for which the issuer of one or sev-
eral underlying securities is unable to fulfil his financial obligations (as
defined in terms and conditions).

Reduction of face value of a single share or the value of fund assets.
The number of circulating shares/units remains unchanged. This
event may include a cash payout to holders.

Separation of components that comprise a security, for example, usu-
ally units comprised of warrants and bond or warrants and equity.
Units may be broken up at the request of the security holder or based
on market convention.

Failure by the company to perform obligations defined as default
events under the bond agreement and that have not been remedied.

Security is no longer able to comply with the listing requirements of a
stock exchange and is removed from official board quotation.

Securities are redeemed in part before the scheduled final maturity
date. It is done without any pool factor reduction. The redemption is
reflected in a debit of the face amount (FAMT). Drawing is distinct
from partial call since drawn bonds are chosen by lottery. Therefore,
not every holder is affected in the same way.

Distribution to shareholders of cash resulting from the selling of non-
eligible securities, for example, in the frame of a depositary receipt
program.

Dividend payment where holders can keep cash or have the cash re-
invested in the market by the issuer into additional shares in the issu-
ing company. To be distinguished from DVOP as the company in-
vests the dividend in the market rather than creating new share capi-
tal in exchange for the dividend.

Requirement for holders or beneficial owners to disclose their name,
location and holdings of any issue to the issuer.

An action by a party wishing to acquire a security. Holders of the se-
curity are invited to make an offer to sell, within a specific price range.
The acquiring party will buy from the holder with lowest offer.
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DVCA

DVOP

DVSC

DVSE

EXOF

EXRI

EXTM

EXWA

INCR

INFO

INTR

LIQU

MCAL

MEET

MRGR

NOOF

Cash Dividend

Dividend Option

Scrip Dividend/Pay-
ment

Stock Dividend

Exchange

Call on Intermediate
Securities

Maturity Extension

Warrant Exercise/
Warrant Conversion

Increase in Value

Information

Interest Payment

Liquidation Dividend/
Liquidation Payment

Full Call/Early Re-
demption

Annual General Meet-

ing
Merger

Non-Official Offer

Distribution of cash to shareholders, in proportion to their equity hold-
ing. Ordinary dividends are recurring and regular. Shareholder must
take cash and may be offered a choice of currency.

Distribution of a dividend to shareholders with a choice of benefit to
receive. Shareholders may choose to receive shares or cash. To be
distinguished from DRIP as the company creates new share capital in
exchange for the dividend rather than investing the dividend in the
market.

Dividend or interest paid in the form of scrip.

Dividend paid to shareholders in the form of equities of the issuing
corporation.

Exchange of holdings for other securities and/or cash. The exchange
can be either mandatory or voluntary involving the exchange of out-
standing securities for different securities and/or cash. For example
"exchange offer", "capital reorganisation" or "funds separation".

Call or exercise on nil paid securities or intermediate securities result-
ing from an intermediate securities distribution (RHDI). This code is
used for the second event, when an intermediate securities' issue
(rights/coupons) is composed of two events, the first event being the
distribution of intermediate securities.

As stipulated in the security's Terms and Conditions, the issuer or the
holder may prolong the maturity date of a security. After extension,
the security details may differ from the original issue. An issuer initi-
ated extension may be subject to holder's approval.

Option to buy (call warrant) or to sell (put warrant) a specific amount
of equities, cash, commodity, etc, at a predetermined price over a
specific period of time.

Increase in the face value of a single security. The number of circulat-
ing securities remains unchanged.

Information provided by the issuer having no accounting/financial im-
pact on the holder.

Interest payment distributed to holders of an interest bearing asset.

A distribution of cash, assets or both. Debt may be paid in order of
priority based on preferred claims to assets specified by the security.

The redemption of an entire issue outstanding of securities, for exam-
ple, bonds, preferred equity, funds, by the issuer or its agent, for ex-
ample, asset manager, before final maturity.

Annual general meeting.

Exchange of outstanding securities, initiated by the issuer which may
include options, as the result of two or more companies combining
assets, that is, an external, third party company. Cash payments may
accompany share exchange.

Offers that are not supervised or regulated by an official entity and
being offered by a party, for example a broker, usually at a discount
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ODLT

OMET

OTHR

PARI

PCAL

PDEF

PINK

PLAC

PPMT

PRED

PRII

PRIO

REDM

REDO

REMK

Odd Lot Sale/Pur-
chase

Ordinary General
Meeting

Other Event

Pari-Passu

Partial Redemption
Without Pool Factor
Reduction

Partial Defeasance/
Pre-Funding

Pay In Kind

Place of Incorporation

Instalment Call

Partial Redemption
With Pool Factor Re-
duction

Interest Payment with
Principal

Priority Issue

Final Maturity

Redenomination

Remarketing Agree-
ment

price, for example broker offer, mini-tender, mini odd lot offer or third
party offer.

Sale or purchase of odd-lots to/from the issuing company, initiated ei-
ther by the holder of the security or through an offer made by the is-
suer.

Ordinary general meeting.

Other event, use only when no other event type applies, for example,
a new event type.

Occurs when securities with different characteristics, for example,
shares with different entitlements to dividend or voting rights, become
identical in all respects, for example, pari-passu or assimilation. May
be scheduled in advance, for example, shares resulting from a bonus
may become fungible after a pre-set period of time, or may result
from outside events, for example, merger, reorganisation, issue of
supplementary tranches, etc.

Securities are redeemed in part before their scheduled final maturity
date. It is done without any pool factor reduction. The redemption is
reflected in a debit of the face amount (FAMT).

Issuer has money set aside to redeem a portion of an issue and the
indenture states that the securities could be called earlier than the
stated maturity.

Interest payment, in any kind except cash, distributed to holders of an
interest bearing asset.

Changes in the state of incorporation for US companies and changes
in the place of incorporation for foreign companies. Where shares
need to be registered following the incorporation change, the hold-
er(s) may have to elect the registrar.

An instalment towards the purchase of equity capital, subject to an
agreement between an issuer and a purchaser.

Securities are redeemed in part before their scheduled final maturity
date. The redemption is reflected in a pool factor reduction. No move-
ment of securities occurs.

An event which consists of two components, the decrease of the
amortized value of a pool factor security and an interest payment.

Form of open or public offer where priority is given to existing share-
holders due to limited amount of securities available in the offer.
Shareholders can buy a type of security during a short period of time.

The redemption of an entire issue outstanding of securities, for exam-
ple, bonds, preferred equity, funds, by the issuer or its agent, for ex-
ample, asset manager, at final maturity.

Event by which the unit (currency and/or nominal) of a security is re-
stated, for example, nominal/par value of security in a national cur-
rency is restated in another currency.

Purchase and sale of remarketed preferred equities/bonds through
the negotiation of interest rate between the issuers and the holders.
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RHDI

RHTS

SHPR

SMAL

SOFF

SPLF

SPLR

SUSP

TEND

TNDP

TREC
WRTH

WTRC

XMET

CODES

Intermediate Securi-
ties Distribution

Rights Issue/Subscrip-
tion Rights/Rights Of-
fer

Shares Premium Divi-
dend

Smallest Negotiable
Unit

Spin-Off

Stock Split/Change in
Nominal Value/Subdi-
vision

Reverse Stock Split/
Change in Nominal
Value

Trading Status: Sus-
pended

Tender/Acquisition/
Takeover/Purchase
Offer

Tax On Non-Distrib-
uted Proceeds

Tax Reclaim
Worthless

Withholding Tax Relief
Certification

Extraordinary or Spe-
cial General Meeting

The distribution of intermediate securities that gives the holder the
right to take part in a future event.

Offer to holders of a security to subscribe for additional securities via
the distribution of an intermediate security. Both processes are inclu-
ded in the same event.

This corporate event pays shareholders an amount in cash issued
from the shares premium reserve. It is similar to a dividend but with
different tax implications.

Modification of the smallest negotiable unit of shares in order to ob-
tain a new negotiable unit.

A distribution of securities issued by another company. The distrib-
uted securities may either be of a newly created or of an existing
company. For example, spin-off, demerger, unbundling, divestment.

Increase in a corporation's number of outstanding equities without
any change in the shareholder's equity or the aggregate market value
at the time of the split. Equity price and nominal value are reduced
accordingly.

Decrease in a company's number of outstanding equities without any
change in the shareholder's equity or the aggregate market value at
the time of the split. Equity price and nominal value are increased ac-
cordingly.

Trading in the security has been suspended.

An offer made to holders by a third party, requesting them to sell (ten-
der) or exchange their securities.

Taxable component on non-distributed proceeds, for example, Aus-
tralian deemed income or US 871m income regulation.

Event related to tax reclaim activities.
Booking out of valueless securities.

Certification process for withholding tax reduction or exemption
based on the tax status of the holder.

Extraordinary or special general meeting.

ECB to come with list of events that could be reported. (Error code(s): XXXXX).

137. Field 98a: Date/Time

FORMAT
Option A
Option B
Option C

:41c//8!n
:4!c/[8c]/4!c
:41c//8!In6!n

(Qualifier)(Date)
(Qualifier)(Data Source Scheme)(Date Code)
(Qualifier)(Date)(Time)
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PRESENCE

Mandatory in optional subsequence D1alB1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (@] EXSE N "A", "C" | Expected Settlement Date/Time
2 M SETT N "A","B", | Settlement Date/Time
ner
3 (@] ADEL N "A","C" | Late Delivery Date/Time
4 O TRAD N "A", "B", | Trade Date/Time
ne
5 (0] EXVA N "A", "C" | Expected Value Date/Time
6 M ASTS N "c" Acknowledged Status Timestamp
7 (0] MTCH N "c" Matched Status Timestamp
8 (0] CUTS N "Cc" Cut-Off Timestamp
9 (0] SCTS N "Cc" Scheduled cut-off timestamp
DEFINITION
This qualified generic field specifies:
ADEL Late Delivery Date/ Date/time after the settlement date specified in the trade, used for
Time pool trades resulting from the original To Be Assigned (TBA) securi-
ties.
ASTS Acknowledged Status  The timestamp of acceptance or acknowledgement of the instruction
Timestamp by the account servicer.
CUTS Cut-Off Timestamp Effective time for the cut-off event.
EXSE Expected Settlement  Date/time at which the Sender expects settlement.
Date/Time
EXVA Expected Value Date/  For against payment transactions, the value date/time at which the
Time Sender expects the settlement amount to be credited or debited.
MTCH Matched Status Time-  The timestamp of matching of the instruction by the account servicer.
stamp
SCTS Scheduled cut-off time- Scheduled cut-off timestamp.
stamp
SETT Settlement Date/Time  Date/time at which the financial instruments are to be delivered or re-
ceived.
TRAD Trade Date/Time Date/time at which the trade was executed.

CODES

In option "B", if Qualifier is "SETT" and Data Source Scheme is not present, "Date Code" must contain
one of the following codes (Error code(s): K98):

OPEN Open-Dated Date has not been established.
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UKWN Unknown Date is unknown.

CODES

In option "B", if Qualifier is "TRAD" and Data Source Scheme is not present, "Date Code" must contain
the following code (Error code(s): K98):

VARI Various Partial trades have occurred over a period of two or more days.

NETWORK VALIDATED RULES
Date must be a valid date expressed as YYYYMMDD (Error code(s): T50).
Time must be a valid time expressed as HHMMSS (Error code(s): T38).

USAGE RULES

ADEL, Late delivery date is used for pool trades that result from the original TBA's. (The original TBA's
would be offset by an opposite transaction and replaced by buys or sells of individual pools). It is a date
greater than the settlement date stated in the trade, for pools designed as settling late.

138. Field 97a: Account

FORMAT
Option A :4lc//35x (Qualifier)(Account Number)
Option B :4!c/[8c]/4!c/35% (Qualifier)(Data Source Scheme)(Account Type Code)
(Account Number)
Option E :4lc/I34x (Qualifier)(International Bank Account Number)
PRESENCE

Optional in optional subsequence D1alB1

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] SAFE N "A", "B" | Safekeeping Account

2 O CASH N "A","E" | Cash Account
DEFINITION

This qualified generic field specifies:

CASH Cash Account Account in which cash is maintained.
SAFE Safekeeping Account  Account where financial instruments are maintained.
CODES

In option "B", if Qualifier is "SAFE" and Data Source Scheme is not present, "Account Type Code" must
contain one of the following codes (Error code(s): K97):

ABRD Abroad Financial instruments are held in a safekeeping account abroad.
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CEND

DVPA

MARG

PHYS

SHOR

Centralised Financial instrument in the safekeeping account are held in one loca-
tion.
Cash/DVP Safekeeping account is used for settlement on delivery or collect on

delivery basis.

Margin Account is used when financing is by the broker/dealer.

Physical Financial instruments in the safekeeping account are in physical
form.

Short Sale Account is used for short sale orders.

USAGE RULES

In option B, Account Type Code specifies the type of account needed to fully identify the account.

This field reports on a sub-safekeeping account and is used for a consolidated statement when bilater-
ally agreed between sender and receiver.

139. Field 95a: Party

FORMAT
Option L
Option P
Option Q
Option R

PRESENCE

:41c//18!c2!n
:4lc//4'a2!a2!c[3!c]
:41c//4*35x
:41c/8c/34x

Optional in optional subsequence D1alB1

(Qualifier)(Legal Entity Identifier)
(Qualifier)(Identifier Code)
(Qualifier)(Name and Address)

(Qualifier)(Data Source Scheme)(Proprietary Code)

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (@] ACOW N C13 "P", "Q", | Account Owner
"R
2 (0] CACO N C13 "P", "Q", | Cash Account Owner
"R"
3 (0] ALTE N "Lt Alternate Identification
DEFINITION

This qualified generic field specifies:

ACOW

ALTE

CACO

Account Owner

Party that owns the safekeeping account.

Alternate Identification  Alternate identification for a party.

Cash Account Owner

Party that owns the cash account.
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NETWORK VALIDATED RULES
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

Proprietary code (Format Option R) and Name and Address (Format Option Q) must not start or end
with a slash '/ and must not contain two consecutive slashes '//'. For field formats with more than 1 line,
the rule applies for each line (Error code(s): T26).

140. Field 22H: Indicator_TO BE DELETED IF IT ACCEPT NEW
MODELING

FORMAT

Option H :4lc/lalc (Qualifier)(Indicator)

PRESENCE

Mandatory in optional subsequence D1alB1

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 M REDE N "H" Receive/Deliver Indicator

2 M PAYM N "H" Payment Indicator
DEFINITION

This qualified generic field specifies:

PAYM Payment Indicator Specifies whether the instruction is free or against payment.
REDE Receive/Deliver Indica- Specifies whether the transaction is a receipt or delivery of financial
tor instruments.
CODES

If Qualifier is "REDE", "Indicator" must contain one of the following codes (Error code(s): K22):

DELI Deliver Financial Instruments will be debited from the safekeeping account.
RECE Receive Financial Instruments will be credited to the safekeeping account.
CODES

If Qualifier is "PAYM", "Indicator" must contain one of the following codes (Error code(s): K22):

APMT Against Payment Against payment.

FREE Free Free of payment.
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141. Field 36B: Quantity of Financial Instrument: Posting Quanti-
ty
FORMAT

Option B :4lc/l4'c/15d (Qualifier)(Quantity Type Code)(Quantity)
PRESENCE
Mandatory in optional subsequence D1alB1

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 M PSTA R "B" Posting Quantity
DEFINITION

This qualified generic field specifies:

PSTA Posting Quantity Quantity of financial instrument posted to the safekeeping account.

CODES

"Quantity Type Code" must contain one of the following codes (Error code(s): K36):

AMOR Amortised Value Quantity expressed as an amount representing the current amortised
face amount of a bond, for example, a periodic reduction/increase of
a bond's principal amount.

FAMT Face Amount Quantity expressed as an amount representing the face amount, that
is, the principal, of a debt instrument.

UNIT Unit Number Quantity expressed as a number, for example, a number of shares.

NETWORK VALIDATED RULES

The integer part of Quantity must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length (Error code(s): T40, T43).

142. Field 19A: Amount: Posting Amount

FORMAT
Option A :4!c//[N]3lal5d (Qualifier)(Sign)(Currency Code)(Amount)

PRESENCE

Optional in optional subsequence D1alB1

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description

1 O PSTA N "A" Posting Amount

DEFINITION

This qualified generic field specifies:

PSTA Posting Amount Amount of money that was posted to the account.

NETWORK VALIDATED RULES

The integer part of Amount must contain at least one digit. A decimal comma is mandatory and is inclu-
ded in the maximum length. The number of digits following the comma must not exceed the maximum
allowed for the specified currency (Error code(s): C03, T40, T43).

Currency Code must be a valid ISO 4217 currency code (Error code(s): T52).

If Amount is zero, Sign must not be present (Error code(s): T14).

USAGE RULES

Sign is used when the Amount is credited while the practice or the transaction type would normally im-
ply that the Amount should be debited (or vice versa).

145. Field 16R: Start of Block

FORMAT

Option R 16¢c

PRESENCE

Mandatory in optional subsequence D1alBla

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

STAT Status

144. Field 25D: Status Code

FORMAT
Option D :4!c/[8c]/4!c (Qualifier)(Data Source Scheme)(Status Code)

PRESENCE

Mandatory in optional subsequence D1alBla

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description
1 M MTCH N "D" Matching Status
or SETT N "D" Settlement Status
DEFINITION

This qualified generic field specifies:

MTCH Matching Status Provides the matching status of the instruction.
SETT Settlement Status Provides the status of settlement of an instruction.
CODES

If Qualifier is "MTCH" and Data Source Scheme is not present, "Status Code" must contain one of the
following codes (Error code(s): K25):

MACH Matched Instruction has been matched.
NMAT Unmatched Instruction has not been matched.
CODES

If Qualifier is "SETT" and Data Source Scheme is not present, "Status Code" must contain one of the
following codes (Error code(s): K25):

PEND Pending Settlement Instruction is pending. Settlement at the instructed settlement date is
still possible.
PENF Pending/Failing Set-  Instruction is failing. Settlement at the instructed settlement date is no
tlement longer possible.

147. Field 16R: Start of Block

FORMAT
Option R 16c

PRESENCE

Mandatory in optional subsequence D1alBlal

DEFINITION

This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

REAS Reason
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146. Field 24B: Reason Code

FORMAT

Option B

PRESENCE

Mandatory in optional subsequence D1alBlal

:4!c/[8c]/4!c

(Qualifier)(Data Source Scheme)(Reason Code)

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 M NMAT N Cc8 "B" Unmatched Reason
or PENF N Cc8 "B" Pending/Failing Reason
DEFINITION

This qualified generic field specifies:

NMAT

PENF

CODES

If Qualifier is "NMAT" and Data Source Scheme is not present, "Reason Code" must contain one of the

Unmatched Reason

Pending/Failing Rea-
son

Specifies the reason why the instruction has an unmatched status.

Specifies the reason why the instruction has a failing settlement sta-
tus.

following codes (Error code(s): K24):

ACRU

ADEA

CADE

CLAT

CMIS

CPCA

DCMX

DDAT

DDEA

DELN

Accrued Interest
Amount

Account Servicer
Deadline Missed

Disagreement Trans-
action Call Delay

Counterparty too Late
for Matching

Matching Instruction
Not Found

Counterparty Cancel-
led Instruction

Disagreement Cum
Ex

Disagreement Settle-
ment Date

Disagreement Deal
Price

Disagreement Direc-
tion of Trade

Accrued interest amount does not match.

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Transaction call delay does not match.

Counterparty's instruction was too late for matching.

A matching instruction from your counterparty could not be found.

Counterparty cancelled their instruction.

Disagreement if trade was executed cum or ex.

Settlement date/time does not match.

Deal price does not match.

Direction of the trade does not match. Counterparty expects a deliv-
ery from you, not a receipt or vice versa.
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DEPT

DMCT

DMON

DQUA

DSEC

DTRA

DTRD

FORF

FRAP

ICAG

ICUS

IEXE

IIND

INPS

INVE

LATE

LEOG

MIME

NARR

NCRR

NMAS

PHYS

PLCE

Disagreement Place
of Settlement

Disagreement Auto-
matic Generation

Disagreement Settle-
ment Amount

Disagreement Quanti-
ty

Disagreement Securi-

ty

Not Recognised

Disagreement Trade
Date

Disagreement Forfeit
Amount

Disagreement Pay-
ment Code

Incorrect Agent

Disagreement Receiv-
ing or Delivering Cus-
todian

Incorrect Buyer or
Seller

Disagreement Com-
mon Reference

Disagreement Place
of Safekeeping

Disagreement Invest-
or Party

Market Deadline
Missed

Disagreement Letter
of Guarantee Indicator

Missing Market Side
Details

Narrative Reason

Disagreement Curren-
cy Settlement Amount

No Matching Started

Disagreement Physi-
cal Settlement

Disagreement Place
of Trade

Place of settlement does not match.
Disagreement on automatic generation of market claim or transfor-
mation.

Settlement amount does not match.
Quantity of financial instrument does not match.
Financial instrument identification does not match, for example, ISIN

differs, Financial Instrument Attributes differs.

Counterparty has been contacted or contacted us, and does not rec-
ognise the transaction.

Trade date does not match.

Forfeit amount does not match.

Payment type does not match: your instruction is free of payment,
your counterparty's instruction is against payment or vice versa.

Delivering or receiving agent (counterparty) does not match.

Delivering or receiving custodian does not match.

Buyer (receiver) or seller (deliverer) does not match.
Common reference does not match.
The place of safekeeping information does not allow matching to take

place.

Investor party does not match.
Instruction was received after market deadline.
Counterparty is for settlement through Letter of Guarantee (L/G), your

instruction is not, or vice versa.

Market side execution details are missing.

See narrative for details.

Settlement amount currency does not match.

Matching process has not yet started.

Counterparty's instruction is physical settlement, your instruction is
not, or vice versa.

Place of trade does not match.
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PLIS

PODU

REGD

REPA

REPO

REPP

RERT

RTGS

SAFE

SETR

SETS

TERM

TXST

UNBR

VASU

CODES

If Qualifier is "PENF" and Data Source Scheme is not present, "Reason Code" must contain one of the

Disagreement Place
of Listing

Possible Duplicate In-
struction

Disagreement Regis-
tration Details

Disagreement Termi-
nation Transaction
Amount

Disagreement Re-
purchase Rate

Disagreement Premi-
um Amount

Disagreement Re-
purchase Rate Type

Disagreement RTGS
System

Disagreement Safe-
keeping Account

Disagreement Settle-
ment Transaction

Disagreement Settle-
ment System/Method

Disagreement Closing
Date/Time

Disagreement Tax
Status

Unmatched Market
Side Details

Disagreement Varia-
ble Rate Support

Place of listing does not match.
Instruction has not been matched. It is a possible duplicate instruc-
tion.

Registration details linked to the transaction are incorrect.

Termination transaction amount does not match.

Repurchase rate does not match.

Premium amount does not match.

Repurchase rate type does not match.

Counterparty is for Real Time Gross Settlement (RTGS) system, you

are for non-RTGS or vice versa.

Safekeeping account used as matching criteria on the market con-
cerned does not match. This includes Buyer/seller's account, direct
client's account at the receiving/delivering agent, or receiving/deliver-
ing agent's account at the CSD.

Settlement transaction type does not match (relates to the settlement
transaction type codes available for sequence E field 22F, qualifier
SETR).

Settlement system/method does not match (for example, instruction
is to settle using settlement system/method A. Counterparty expects
settlement to occur using settlement system/method B).

Closing date/time does not match (repo).

Disagreement on the tax status of the financial instruments to be set-
tled.

Market side trade is unmatched.

Variable rate support does not match.

following codes (Error code(s): K24):

ADEA

AWMO

AWSH

Account Servicer
Deadline Missed

Awaiting Money

Awaiting Securities
from Counterparty

Instruction was received after the account servicer's deadline. Pro-
cessed on best effort basis.

Financial instruments are delivered, but still awaiting money from the
counterparty.

Financial instruments have not yet been received from the counter-
party (if receive against payment), the money has been delivered.
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BATC

BENO

BLOC

BOTH

BYIY

CAIS

CANR

CDLR

CERT

CHAS

CLAC

CLAT

CLHT

CMON

COLL

CPEC

CSDH

CVAL

CYCL

DENO

Processing Batch Dif-
ference

Beneficial Ownership
Disagreement

Account Blocked

Both Instructions on
Hold

Buy-in Procedure

Awaiting Securities

Cancellation/Confir-
mation Request

Conditional Delivery
Awaiting Release

Wrong Certificate
Numbers

Enquiry Sent

Counterparty Insuffi-
cient Securities

Counterparty too Late
for Settlement

Clearing House Trade

Counterparty Insuffi-
cient Money

Securities Pledged as
Collateral

Counterparty In Re-
ceivership

CSD Hold

CSD Validation

Awaiting Next Settle-
ment Cycle

Unavailable Delivera-
ble Denominated
Quantity

Processing batch differs in the counterparty's instruction, for example,
daytime/real-time versus overnight.

Disagreement in beneficial ownership.

Your account is blocked, no instruction can settle over the account.

Counterparty's instruction and your instruction are on hold/frozen/in a
preadvice mode.

A buy-in procedure has started on the market (on your behalf if your
instruction is a receipt, by the counterparty if your instruction is a de-
livery).

Awaiting financial instruments from a corporate action issue or other
procedure, for example, conversion, dematerialisation, exchange,
registration, stamping, splitting.

A cancellation or confirmation of instruction is required.
Instruction is in a hold/frozen/preadvice mode - infrastructure platform
is awaiting release.

Certificate number error.

A chaser/enquiry has been sent.

Insufficient deliverable financial instruments in counterparty's account
or counterparty does not hold financial instruments.

Counterparty's instruction was too late for settlement (that is received
too late, matching or settlement problems solved too late).

Instructed settlement date does not agree with the settlement date on
the Clearing House trade, that is, a specific type of trade in India.

Insufficient money in counterparty's account.

Financial instruments are not deliverable as they are pledged as col-
lateral.

Counterparty is in receivership (form of bankruptcy where a court ap-
pointed person, the receiver, manages the affairs of the business).

Central securities depository has set the instruction in a hold/frozen/
preadvice mode.

Instruction is in a hold/frozen/preadvice mode as it fulfils predefined
conditions of a restriction processing type in the market infrastructure
platform.

Instruction is confirmed in the local market or is ready for settlement,
awaiting next settlement cycle.

Quantity instructed does not match the denomination available/deliv-
erable. Physical financial instruments need to be obtained in delivera-
ble denominated quantities.
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DEPO

DISA

DKNY

DOCC

DOCY

FLIM

FROZ

GLOB

INBC

INCA

LAAW

LACK

LALO

LATE

LINK

LIQU

MINO

MLAT

MONY

MUNO

Refused Deposit for
Issue of Depositary
Receipts

Natural Disaster

Counterparty Re-
turned Shares

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from Counterparty

Awaiting Documents/
Registration Instruc-
tion/Endorsements
from You

Maximum Foreign
Limit Reached

Securities Frozen At
CSD

Global Form Securi-
ties

Status Reason Inves-
tigation

Incomplete Number
Count

Income Adjustment
Required

Awaiting Other Trans-
action

Lack of Securities

Securities are Loaned
Out

Market Deadline
Missed

Pending Linked In-
struction

Insufficient Central
Bank Liquidity

Minimum Settlement
Quantity

Money/Securities too
Late for Settlement

Insufficient Money

Multiple Settlement
Quantity

Deposit of shares for the issuing of depositary receipts has been re-
fused. The allotment granted by the issuer is exceeded by your trans-
action.

Exceptional closing of all financial institutions due to natural disaster,
for example, typhoon, flooding, earthquake, hurricane.

Counterparty has returned or refused the financial instruments.

Awaiting documents, registration instruction or endorsements from
counterparty.

Awaiting documents, registration instruction or endorsements from
you.

Insufficient deliverable financial instruments in your account as maxi-
mum foreign limit has been reached.

Financial instruments are blocked at the CSD following a corporate
event.

Settlement cannot be executed; financial instruments are in global
form.

Failing reason being investigated.
Not all the instructions part of a pool have been received.
Financial instruments require income adjustment, for example, divi-

dend or interest.

Awaiting settlement of a purchase to cover failing positions.

Insufficient deliverable financial instruments in your account.

Financial instruments are out on loan.

Instruction was received after market deadline.

A linked instruction is pending/failing.

Central Bank Liquidity is insufficient.

Quantity instructed is lower than the minimum existing settlement

quantity for the financial instrument.

Covering money/financial instruments were received too late for com-
pleting settlement on a same day basis.

Insufficient money in your account and/or credit line is insufficient.

Quantity instructed is not a multiple of an existing settlement quantity
lot for the financial instrument.
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NARR

NCON

NEWI

NOFX

OBJT

PART

PHCK

PHSE

PRCY

PREA

PRSY

REFS

REGT

SBLO

SDUT

SETS

STCD

YCOL

Narrative Reason

Confirmation Not Re-
ceived

New Issues

No Foreign Exchange
Instruction

Under Objection

Trade Settles in Parti-
als

Physical Securities in
Verification Process

Physical Delivery De-
lay

Counterparty Instruc-
tion on Hold

Your Instruction on
Hold

On Hold by System

Not In Good Order

Certificates Rejected

Securities Blocked

Lack of Stamp Duty
Information

Settlement System/
Method Modified

Confirmation Discrep-
ancy

Collateral Shortage

USAGE RULES

See narrative field for reason.

Confirmation of settlement has not yet been received.

Financial instrument is a new issue and not yet available/tradable.

A foreign exchange instruction from you is missing.

Financial instruments are stolen, in dispute, under objection etc.
Trade will settle in partials.

Physical financial instruments have been received and are being
checked for authenticity.

Settlement is physical. Financial instruments are being delivered.

Counterparty's instruction is on hold/frozen/in a preadvice mode.

Your instruction is on hold/frozen/in a preadvice mode.

The transaction was put on hold by the system.

Delivery/receipt was refused because physical financial instruments
are not in good order.

Certificates have been lodged with the registrar but rejected due to
incomplete documentation or foreign ownership limitation reached.

Financial instruments are blocked due to a corporate action event, re-
alignment, etc.

Stamp duty information is missing.

Settlement system/method has been modified at CSD to allow settle-
ment.

Discrepancy in the settlement confirmation.

Insufficient collateral in your account to execute the instruction.

Using of a settlement status/reason alone means that the transaction is matched (if a matching process
exists in the concerned market or at the concerned account servicer).

A pending transaction (PEND) becomes a failing transaction (PENF) on the settlement date instructed
in the message, during the end of day reporting.

147. Field 70D: Narrative: Reason Narrative

FORMAT

Option D

:41¢//6*35x%

(Qualifier)(Narrative)
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PRESENCE

Optional in optional subsequence D1alBlal

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description
1 (0] REAS N "D" Reason Narrative
DEFINITION

This qualified generic field specifies:

REAS Reason Narrative Provides additional reason information.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

150. Field 16S: End of Block

FORMAT
Option S 16¢c

PRESENCE

Mandatory in optional subsequence D1alBlal

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

REAS Reason

151. Field 16S: End of Block

FORMAT
Option S 16¢

PRESENCE

Mandatory in optional subsequence D1alBla

DEFINITION

This field specifies the end of a block and the name of that block.
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CODES

This field must contain the following code (Error code(s): T92):

STAT Status

150. Field 70E: Narrative: Additional Information Narrative

FORMAT

Option E :41c//10*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence D1alB1

QUALIFIER

(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (0] ADTX N "E" Additional Information Narrative
DEFINITION

This qualified generic field specifies:

ADTX Additional Information  Provides additional transaction details information which can not be
Narrative included within the structured fields of the message.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

153. Field 16S: End of Block

FORMAT

Option S 16¢c

PRESENCE

Mandatory in optional subsequence D1alB1

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

TRAN Transaction Details
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154. Field 16S: End of Block

FORMAT

Option S 16¢
PRESENCE
Mandatory in optional subsequence D1alB

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

RELTRAN Related Transaction

155. Field 16S: End of Block

FORMAT
Option S 16¢c

PRESENCE

Mandatory in optional subsequence Dlal

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

PENDET Penalty Details

154. Field 70E: Narrative: Additional Information Narrative

FORMAT
Option E :41¢//10*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence Dla

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description

1 (e} ADTX N "E" Additional Information Narrative
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DEFINITION

This qualified generic field specifies:

ADTX Additional Information  Provides additional penalties per counterparty information which can
Narrative not be included within the structured fields of the message.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

157. Field 16S: End of Block

FORMAT
Option S 16¢c

PRESENCE

Mandatory in optional subsequence Dl1a

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

PENACOUNT Penalties per Counterparty

156. Field 70E: Narrative: Additional Information Narrative

FORMAT

Option E :41c//10*35x (Qualifier)(Narrative)

PRESENCE

Optional in optional subsequence D1

QUALIFIER
(Error code(s): T89)
Order M/O Qualifier R/N CR Options | Qualifier Description ‘
1 (0] ADTX N "E" Additional Information Narrative ‘
DEFINITION

This qualified generic field specifies:

ADTX Additional Information  Provides additional penalties per currency/party information which
Narrative can not be included within the structured fields of the message.
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USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.

159. Field 16S: End of Block

FORMAT

Option S 16¢c
PRESENCE
Mandatory in optional subsequence D1

DEFINITION

This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

PENACUR Penalties per Currency for a Party

158. Field 70E: Narrative: Additional Information Narrative

FORMAT

Option E :41c//10*35x (Qualifier)(Narrative)
PRESENCE
Optional in optional sequence D

QUALIFIER
(Error code(s): T89)

Order M/O Qualifier R/N CR Options | Qualifier Description
1 o ADTX N "E" Additional Information Narrative
DEFINITION

This qualified generic field specifies:
ADTX Additional Information  Provides additional penalties information which can not be included

Narrative within the structured fields of the message.

USAGE RULES

Unless bilaterally agreed between the Sender and Receiver, narrative field 70a must not contain infor-
mation that can be provided in a structured field.
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161. Field 16S: End of Block

FORMAT

Option S 16¢

PRESENCE
Mandatory in optional sequence D
DEFINITION
This field specifies the end of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

PENA Penalties

162. Field 16R: Start of Block

FORMAT

Option R 16¢

PRESENCE
Mandatory in optional sequence E
DEFINITION
This field specifies the start of a block and the name of that block.

CODES

This field must contain the following code (Error code(s): T92):

ADDINFO Additional Information

161. Field 95a: Party

FORMAT

Option P :4lc/l4'a2!a2!c[3!c] (Qualifier)(Identifier Code)

Option Q :4!c//4*35x (Qualifier)(Name and Address)

Option R :41c/8c/34x (Qualifier)(Data Source Scheme)(Proprietary Code)
PRESENCE

Optional in optional sequence E

QUALIFIER
(Error code(s): T89)
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Order M/O Qualifier R/N CR Options | Qualifier Description

1 (@] MEOR N "P", "Q", | Originator of Message
"R

2 (0] MERE N "P", "Q", | Recipient of Message
"R

DEFINITION

This qualified generic field specifies:

MEOR Originator of Message  Party that originated the message, if other than the Sender.

MERE Recipient of Message  Party that is the final destination of the message, if other than the Re-

ceiver.

NETWORK VALIDATED RULES
Identifier Code must be a registered BIC (Error code(s): T27, T28, T29, T45).

Proprietary code (Format Option R) and Name and Address (Format Option Q) must not start or end
with a slash '/ and must not contain two consecutive slashes '//'. For field formats with more than 1 line,

the rule applies for each line (Error code(s): T26).

USAGE RULES
In option R, Proprietary Code specifies a local national code or market segment code identifying the

party.
164. Field 16S: End of Block

FORMAT

Option S 16c

PRESENCE

Mandatory in optional sequence E

DEFINITION
This field specifies the end of a block and the name of that block.

CODES
This field must contain the following code (Error code(s): T92):

ADDINFO Additional Information
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		[del]: row: O70DREASNarrativeReason Narrative:4!c//6*35x124

		[del]: row: M16SEnd of BlockREAS126

		[del]: row: ----| End of Optional Repetitive Subsequence D1a1B1a1 Reason

		[del]: row: M16SEnd of BlockSTAT127

		[del]: row: ----| End of Optional Repetitive Subsequence D1a1B1a Status

		[del]: row: O70EADTXNarrativeAdditional Information Narrative:4!c//10*35x127

		[del]: row: M16SEnd of BlockTRAN129

		[del]: row: End of Optional Subsequence D1a1B1 Transaction Details

		[del]: row: M16SEnd of BlockRELTRAN130

		[del]: row: End of Optional Subsequence D1a1B Related Transaction

		[add]: row: Optional Subsequence D1a1B Related Transaction

		[add]: row: M16RStart of BlockRELTRAN134

		[add]: row: ---->

		[add]: row: M20C4!cReference(see qualifier description):4!c//16x134

		[add]: row: ----|

		[add]: row: Optional Subsequence D1a1B1 Transaction Details

		[add]: row: M16RStart of BlockTRAN136

		[add]: row: ---->

		[add]: row: M22a4!cIndicator(see qualifier description)F, H136

		[add]: a

		[add]: H

		[add]: row: ----|

		[add]: row: ---->

		[add]: row: M98a4!cDate/Time(see qualifier description)A, B, C137

		[add]: row: ----|

		[add]: row: ---->

		[add]: row: O97a4!cAccount(see qualifier description)A, B, E138

		[add]: row: ----|

		[add]: row: ---->

		[add]: row: O95a4!cParty(see qualifier description)L, P, Q, R139

		[add]: row: ----|

		[add]: row: ---->

		[add]: row: M22H4!cIndicator_TO BE DELETED IF IT ACCEPT NEW MODELING(see qualifier description):4!c//4!c140

		[add]: row: ----|

		[add]: row: ---->

		[add]: row: M36BPSTAQuantity of Financial InstrumentPosting Quantity:4!c//4!c/15d141

		[add]: row: ----|

		[add]: row: O19APSTAAmountPosting Amount:4!c//[N]3!a15d142

		[add]: row: ----> Optional Repetitive Subsequence D1a1B1a Status

		[add]: row: M16RStart of BlockSTAT145

		[add]: row: M25D4!cStatus Code(see qualifier description):4!c/[8c]/4!c144

		[add]: row: ----> Optional Repetitive Subsequence D1a1B1a1 Reason

		[add]: row: M16RStart of BlockREAS147

		[add]: row: M24B4!cReason Code(see qualifier description):4!c/[8c]/4!c146

		[add]: row: O70DREASNarrativeReason Narrative:4!c//6*35x147

		[add]: row: M16SEnd of BlockREAS150

		[add]: row: ----| End of Optional Repetitive Subsequence D1a1B1a1 Reason

		[add]: row: M16SEnd of BlockSTAT151

		[add]: row: ----| End of Optional Repetitive Subsequence D1a1B1a Status

		[add]: row: O70EADTXNarrativeAdditional Information Narrative:4!c//10*35x150

		[add]: row: M16SEnd of BlockTRAN153

		[add]: row: End of Optional Subsequence D1a1B1 Transaction Details

		[add]: row: M16SEnd of BlockRELTRAN154

		[add]: row: End of Optional Subsequence D1a1B Related Transaction

		[add]: row: 2OQBYINQuantity Of Securities Bought In

		[add]:

		[add]: row: QBYIQuantity Of Securities Bought InQuantity Of Securities Bought In

		[add]: row: 3OCCAMNCash Compensation Amount

		[add]:

		[add]: row: 4OVSECNValue Of The Securities Bought In

		[add]:

		[add]: row: CCAMCash Compensation AmountCash Compensation Amount

		[add]: row: VSECValue Of The Securities Bought InValue Of The Securities Bought In

		[add]: row: 21OBYIYNBuyIn Indicator

		[add]:

		[add]: row: 22OBYICNCash Compensation Indicator

		[add]:

		[add]: row: BYICCash Compensation IndicatorCash Compensation Amount

		[add]: row: BYIYBuyIn IndicatorBuyIn Indicator

		[add]: block: CODES

		[add]:

		[add]:

		[add]:

		[add]:

		[add]: row: 2OQBYINQuantity Of Securities Bought In

		[add]:

		[add]: row: QBYIQuantity Of Securities Bought InQuantity Of Securities Bought In

		[add]: row: 3OCCAMNCash Compensation Amount

		[add]:

		[add]: row: 4OVSECNValue Of The Securities Bought In

		[add]:

		[add]: row: CCAMCash Compensation AmountCash Compensation Amount

		[add]: row: VSECValue Of The Securities Bought InValue Of The Securities Bought In

		[add]: row: 21OBYIYNBuyIn Indicator

		[add]:

		[add]: row: 22OBYICNCash Compensation Indicator

		[add]:

		[add]: row: BYICCash Compensation IndicatorCash Compensation Amount

		[add]: row: BYIYBuyIn IndicatorBuyIn Indicator

		[add]: block: CODES

		[add]:

		[add]:

		[add]:

		[add]:

		[add]: row: 1MCODENComplete/Updates Indicator

		[add]:

		[del]: row: 1MCODENComplete/Updates Indicator

		[del]:

		[add]: row: CODEComplete/Updates IndicatorSpecifies the type of information held in the report: new penalties, amendments only or both new and amended penalties.

		[del]: row: CODEComplete/Updates IndicatorSpecifies whether the statement is complete or contains changes only.

		[add]: asset servicers or

		[del]: those

		[add]: row: FWAMForwardAmendThe message reports a penalty list that contains only updated and/or removed penalties.

		[del]: row: FWAMForwardAmendThe message is used to report a penalty list that has been amended (that is, the penalty list contains only updated and/or removed penalties that have already been previously reported in a FWIS Penalty List).

		[del]: Daily Penalty List created for the first time (that is, the

		[add]: that

		[add]: penalties.

		[del]: penalties).

		[add]: row: 1ODACON, Computation Date/Time

		[add]: ,

		[add]: row: 2OPAYDNPayment Date

		[add]:

		[del]: row: 1ODACON, Computation Date/Time

		[del]: ,

		[add]: row: DACOComputation Date/TimeIt is the day for which the penalty was computed. It is: -The date on which the instruction matched for LMFP. -The date on which an instruction fails to settle for SEFP. Note: This date is not updated upon re-calculation of the penalty and always relates to the business day for which the penalty was initially computed

		[del]: row: DACOComputation Date/TimeThe date on which the instruction fails to settle and for which a penalty is calculated. This date does not change through the life of the penalty. Updates are still reported with this date even if the update took place on another day.

		[add]: row: PAYDPayment DatePayment Date

		[add]: chapter: 77. Field 97a: Account: Cash Account

		[add]: para: Indicates that the failing or non-failing party of the penalty/claim is a regular CSD Participant.

		[del]: para: Provided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP and its party type is CSD Participant.

		[del]: of itself

		[add]: ismainly

		[del]: is mainly

		[del]:  The AccountServicer/Depository of the party provided in the message is the BIC of the ICSD of the party, not the parent BIC of the party.

		[del]:  of itself. The AccountServicer/Depository of the party provided in the message is the BIC of the CSD of the party, not the parent BIC of the party

		[add]: row: NAPINatural PersonProvided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP but is a CSD Participant that is a natural person.

		[add]: row: 3OGBNTNGlobal Net Amount

		[add]:

		[add]: row: GBNTGlobal Net AmountThe global net amount for a party is the sum of all cash penalties in this currency that this party is entitled to receive minus the sum of all cash penalties in this currency that are imposed to the party. A positive amount indicates that the party will be credited with this amount; a negative amount indicates that the amount will be debited.

		[del]: block: USAGE RULES

		[add]: para: Indicates that the failing or non-failing party of the penalty/claim is a regular CSD Participant.

		[del]: para: Provided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP and its party type is CSD Participant.

		[del]: of itself

		[add]: ismainly

		[del]: is mainly

		[del]:  The AccountServicer/Depository of the party provided in the message is the BIC of the ICSD of the party, not the parent BIC of the party.

		[del]:  of itself. The AccountServicer/Depository of the party provided in the message is the BIC of the CSD of the party, not the parent BIC of the party

		[add]: row: NAPINatural PersonProvided when the failing or non-failing party of the penalty/claim is neither a CSD nor a CCP but is a CSD Participant that is a natural person.

		[add]: row: 3OPPCMNPrevious Penalty Common Reference

		[add]:

		[add]: row: 4OPPRFNPrevious Penalty Reference

		[add]:

		[add]: row: PPCMPrevious Penalty Common ReferenceIf the penalty for which the details are provided was created from a re-allocation, this field provides the common identification of the penalty that is re-allocated. This is the penalty that existed previously but was removed when the re-allocated penalty was created.

		[add]: row: PPRFPrevious Penalty ReferenceIf the penalty for which the details are provided was created from a re-allocation, this field provides the common identification of the penalty that is re-allocated.

		[add]: 22H

		[del]: 22

		[add]: row: Option H:4!c//4!c(Qualifier)(Indicator)

		[del]: row: Option F:4!c/[8c]/4!c(Qualifier)(Data Source Scheme)(Indicator)

		[add]:

		[del]:

		[add]:

		[del]:

		[add]: row: 1OCMPUNAmount Computed Flag

		[add]:

		[del]: row: 1OCMPUNAmount Computed Flag

		[del]:

		[add]: row: CMPUAmount Computed FlagAmount considered for aggregation flag Flag indicates whether or not the amount calculated for the reported penalty will be added to the aggregated amounts at global level. There could be several reasons for not considering the penalty amount. The flag is used to indicate an exceptional situation. If the flag is not reported in the message this means that the penalty is considered for the calculation of aggregated amounts.

		[del]: row: CMPUAmount Computed FlagIndicate if the amount computed will be added to the bilateral net or not. The amount computed will not be added to the bilateral net if one of the parties to the instruction is a CCP or is insolvent.

		[add]: row: NCOMNot ComputedThis code is used for penalties where the ISIN is out of scope of the securities subject to penalties as per static data for all of the relevant business days of the penalty, but where the penalty is anyway reported to the party.

		[del]: row: NCOMNot ComputedFor penalties that could not be computed (for example, in case of missing reference data).

		[add]: penalty

		[del]: instruction

		[add]: removed.

		[del]: cancelled.

		[add]: , or from the failing party to the non-failing party, or vice versa

		[add]: row: UPDTUpdate ReasonThis reason for the status Active (ACTV) is provided when the penalty has been updated due to the change in the relevant reference data or after the re-inclusion of the penalty.

		[del]: row: UPDTUpdate ReasonUpdated of previously calculated penalty.

		[add]: , or from the failing party to the non-failing party, or vice versa

		[add]: row: INSOInsolvency Penalty was removed because insolvency proceedings are opened against the failing participant.

		[add]: row: SESUSettlement SuspendedPenalty was removed because ISIN is suspended from settlement due to a reconciliation issue.

		[add]: row: TEIMTechnical ImpossibilitiesPenalty was removed because there were technical impossibilities at the CSD level that prevent settlement, such as: a failure of the infrastructure components, a cyber-attack, network problems.

		[add]: row: SUSPTrading SuspendedPenalty was removed because of ISIN suspension from trading.

		[add]:  A positive amount indicates that the party is entitled to the penalty whereas a negative amount indicates that the penalty is due to the counterparty.

		[add]: row: 1MPEDAN, , Penalty Date/Time

		[add]: , ,

		[del]: row: 1MPEDAN, , Penalty Date/Time

		[del]: , ,

		[add]: row: PEDAPenalty Date/TimeDate that composes the penalty. For LMFP, there will be as many penalty dates as business days where a transaction fails to settle due to the late matching. The penalty date can be in the past compared to the penalty detection date. For SEFP there is only 1 penalty date.

		[del]: row: PEDAPenalty Date/TimeDate/time on which the penalty is calculated. In case of an update, this is the date on which the new values are calculated.

		[add]:  The flag is used to indicate an exceptional situation and the value N indicates that the penalty is detected but missing reference data prevented the calculation of the penalty amount. If the flag is not reported in the message this means that the reference data is available to calculate the penalty.

		[add]: row: 3OOKPENSecurity subject to penalties

		[add]:

		[add]:  Absence of this flag indicates that liquidity is not relevant for the ISIN reported, e.g. because the financial instrument is not a share.

		[add]: row: OKPESecurity subject to penaltiesThis flag indicates if the security is subject to penalties. It is used to indicate an exceptional situation. Absence of the flag indicates a value Yes, meaning that the security is subject to penalties.

		[add]:  Absence of this flag indicates that the place of trade is not known or is not relevant for the ISIN reported.

		[add]: row: 1OSECUNSecurities Side

		[add]:

		[add]: row: 2OCASHNCash Side

		[add]:

		[del]: row: 1OSECUNSecurities Side

		[del]:

		[del]: row: 2OCASHNCash Side

		[del]:

		[add]: row: CASHCash SidePenalty based on the amount of cash failed to be delivered and the discount rate of the relevant currency. A positive amount indicates that the party is entitled to the penalty whereas a negative amount indicates that the penalty is due to the counterparty.

		[del]: row: CASHCash SidePenalty based on the amount of cash failed to be delivered and the discount rate of the relevant currency.

		[add]: row: SECUSecurities SidePenalty based on the quantity of securities failed to be delivered and penalty rate of the ISIN (or the discount rate of the currency in case the calculation method is MIXE). A positive amount indicates that the party is entitled to the penalty whereas a negative amount indicates that the penalty is due to the counterparty.

		[del]: row: SECUSecurities SidePenalty based on the quantity of securities failed to be delivered and penalty rate of the ISIN.

		[del]: block: USAGE RULES

		[del]: chapter: 110. Field 16R: Start of Block

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[del]:

		[add]: chapter: 134. Field 16R: Start of Block

		[add]: row: 8ONESPNNetting Service Provider Reference

		[add]:

		[add]: row: NESPNetting Service Provider ReferenceIdentification assigned by the netting service provider to identify the net transaction resulting from the netting process.

		[add]: 22a

		[del]: 22

		[add]: row: Option H:4!c//4!c(Qualifier)(Indicator)

		[add]: row: 1MREDENReceive/Deliver Indicator

		[add]:

		[add]: row: 2MPAYMNPayment Indicator

		[add]:

		[add]: row: 4OTRANNTransaction Indicator

		[add]:

		[add]: row: 5OCAEVNCorporate Action Event Indicator

		[add]:

		[add]: row: 6OBDEVNBusiness Day Event

		[add]:

		[add]: row: BDEVBusiness Day EventCode identifying the event that is responsible for the relevant cut-off. ECB to come with list of events that could be reported.

		[add]: row: CAEVCorporate Action Event IndicatorSpecifies the type of corporate event.

		[add]: row: PAYMPayment IndicatorSpecifies whether the instruction is free or against payment.

		[add]: row: REDEReceive/Deliver IndicatorSpecifies whether the transaction is a receipt or delivery of financial instruments.

		[add]: row: TRANTransaction IndicatorSpecifies the type of activity to which this instruction relates.

		[add]: block: CODES

		[add]:

		[add]:

		[add]:

		[add]:

		[add]:

		[add]:

		[add]: block: CODES

		[add]:

		[add]:

		[add]:

		[add]:

		[add]: row: 6MASTSNAcknowledged Status Timestamp

		[add]:

		[add]: row: 7OMTCHNMatched Status Timestamp

		[add]:

		[add]: row: 8OCUTSNCut-Off Timestamp

		[add]:

		[add]: row: 9OSCTSNScheduled cut-off timestamp

		[add]:

		[add]: row: ASTSAcknowledged Status TimestampThe timestamp of acceptance or acknowledgement of the instruction by the account servicer.

		[add]: row: CUTSCut-Off TimestampEffective time for the cut-off event.

		[add]: row: MTCHMatched Status TimestampThe timestamp of matching of the instruction by the account servicer.

		[add]: row: SCTSScheduled cut-off timestampScheduled cut-off timestamp.

		[add]:

		[add]:

		[add]:

		[add]: _TO BE DELETED IF IT ACCEPT NEW MODELING

		[add]:

		[add]:

		[add]:

		[add]:

		[add]:

		[add]:

		[add]:
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Data to be reported on the preadvice of
payment

» Party for whichto instruct.

» Currency and Amount to pay.

» Credit or Debitindicator. This can also be done with the sign (ie positive is
credit, negative is debit)

» Value date of the payment, to be taken from ESMA calendar (TBC), ie
calendar date that corresponds to 17 BD for the currency

» Additionalinformation: market link (ie BIC of local market CSD or
custodian).
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Data to be reported on the preadvice of
payment in MT537 is used

» Party::95a::ACOW in A — GENL or :95a::RELA in D1- PENACUR

» Currency and Amount to pay. The amountis the global net amountin the
currency and for the market link, new fieldrequestedin CR1.

» Credit or Debitindicator. This can also be done with the sign (ie positive is
credit, negative is debit). New field

» Value date of the payment, to be taken from ESMA calendar (TBC), ie
calendar date thet corresponds to 17 BD for the currency. New field

» Additionalinformation: market link (ie BIC of local market CSD or
custodian). Existing fields in MT537.
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> Optional Repetitive Subsequence D1 Penalties per Currency for a Party
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77. Field 97a: Account: Cash Account

FORMAT

Option A Ac/35X (Qualifier)(Account Number)

Option E Ac/3ax (Qualifier)(Intemational Bank Account Number)
PRESENCE

Optional in optional subsequence D1

QUALIFIER

(Brror code(s): T89)

Order WO | Qualifier | RIN| CR | Options |Qualifier Description

1 o CASH N “A","E" | Cash Account

DEFINITION

This qualified generic field specifies:

CASH Cash Account Account in which cash is maintained

USAGE RULES

The account provided is the account of the party specified in this sequence.
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76. Field 98a: Date/Time

FORMAT
Opton A atciiBin (Qualfien(Date)
Opton C Ac/Bingin (Qualfier)Date)Time)

PRESENCE

Optional in optional subsequence D1

QUALIFIER
(Exror code(s): T89)

o

T 537 Statement of Pending Transactions

order [wo [ qualier [Rm | CR | Options [Qualifier Description
1 o |oaco  |w Computation Date/Time.
2 o |pam N A" [Payment Date
B ESED 2420t | Computation Dateftime.
DEFINITION
‘This qualified generic field specifies:
DACO  Computation Date/ Itis the day for which the penalty was computed. I is: -The date on
Time which the instructon matched for LMFP. -The date on which an in-

structon failsto sette for SEFP. Note: This date is not updated upon
e-calculation of he penalty and always relates to the business day.
for which the penalty was iniially computed

B
—_—
PAYD Payment Date Payment Date
NETWORK VALIDATED RULES

Date must be a valid date expressed as YYYYMMDD (Exzor cods (s

150)

‘Time must be a valid time expressed as HHMMSS (Error code(s): T32)
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End of Optional Repetitive Subsequence B1 Linkages

o psD

ALLE

Status Code Allegement Status :4lc/[8c)/dlc 21
----> Optional Repetitive Subsequence B2 Reason

M 16R Start of Block REAS 22
M 248 |4lc Reason Code (see qualifier description) :4lc/[8c)/dlc 23
o 70D |REAS Narrative Reason Narrative :41c//6"35x 24
M 168 End of Block REAS 25
End of Optional Repetitive Subsequence B2 Reason
[e] 94a |4l Place (see qualifier description) B.H. L 26
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22. Field 16R: Start of Block

FORMAT
optonR 18

PRESENCE
Mandatory in optonal subsequence B2

DEFINITION

“This feld specifies the start of a block and the name of that biock.

T 568 Ststementof Sattement Allegements

copes
“This field must contain the following code (Exzor =zde(s): T92)
rers Reszon
23. Field 24B: Reason Code
FORMAT
optons S (QustifierData Source Seheme)Reszon Cace)
PRESENCE
Mandatory in optional subsequence 82
QUALIFIER
(Exzox code(s): Tos
[Order_[WO_ | Guaiier | RN | CR_| Options | Quaier Description
[ W oo [n 5 |Canestaton Rewzan
o |rer n 5| Refecton Resson
DEFIITION
“This qualified generic fild specifies:
CAND  Cancelaton Reason  Speces the resson why the insrcton i sancslec.
REST  ReectonReason  Spaciies th rasson why th instcioniraquesthas & rfected sta-
copes

f Data Source Seheme is not present
codets) : K24,

"Reason Code" must contain the following code (=

NARR Namate Reason  Sae narative il for esson.
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24. Field 70D: Narrative: Reason Narrative

FORMAT

OpionD ST (QuslferyNarstve)

PRESENCE

Optional n optional subsequence B2

QUALIFIER
(Exxor code(s): T8

[Order [0 | Gualifier | RN | CR | Options | Qualifier Desoription
v B E Resson Narative
DEFINITION

This qualifed generic field specifies:
REAS  ReasonNamatve  Provides sdditonslresson informaton

USAGE RULES

Unless bilterally agreed between the Sender and Receiver, narrative field 70 must not contain infor-
mation that can be provided i a structured fied

25. Field 16S: End of Block

FORMAT
Options 18

PRESENCE
Mandatory in optonal subsequence B2

DEFINITION
“This feld specifies the end of a block and the name of that bock.

copEs.
“This feld must contain the following code (Exzox cede (s): T52)

REAS Resson

26. Field 94a: Place
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