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1 Message Set Overview

1.1 List of MessageDefinitions

The following table lists all MessageDefinitions described in this book.

MessageDefinition Definition
head.001.001.02 The Business Layer deals with Business Messages.
BusinessApplicationHeaderV02 The behaviour of the Business Messages is fully

described by the Business Transaction and the
structure of the Business Messages is fully described
by the Message Definitions and related Message
Rules, Rules and Market Practices. All of which are
registered in the ISO 20022 Repository.

A single new Business Message (with its
accompagnying business application header) is
created - by the sending MessagingEndpoint - for each
business event; that is each interaction in a Business
Transaction. A Business Message adheres to the
following principles:

" A Business Message (and its business application
header) must not contain information about the
Message Transport System or the mechanics or
mechanism of message sending, transportation, or
receipt.

" A Business Message must be comprehensible
outside of the context of the Transport Message. That
is the Business Message must not require knowledge
of the Transport Message to be understood.

" A Business Message may contain headers, footers,
and envelopes that are meaningful for the business.
When present, they are treated as any other message
content, which means that they are considered part of
the Message Definition of the Business Message and
as such will be part of the ISO 20022 Repository.

" A Business Message refers to Business Actors by
their Name. Each instance of a Business Actor has one
Name. The Business Actor must not be referred to in
the Transport Layer.

Specific usage of this BusinessMessageHeader may
be defined by the relevant SEG.

semt.002.002.11 An account servicer sends a
SecuritiesBalanceCustodyReport002V11 SecuritiesBalanceCustodyReport to an account owner
to provide, at a moment in time, the quantity and
identification of the financial instruments that the
account servicer holds for the account owner.

The account servicer/owner relationship may be:
- a central securities depository or another settlement
market infrastructure acting on behalf of their

participants, or

- an agent (sub-custodian) acting on behalf of their
global custodian customer, or

Settlement And Reconciliation - ISO 15022 Variants - 7 February 2022
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MessageDefinition Definition

- a custodian acting on behalf of an investment
management institution or a broker/dealer, or

- a transfer agent acting on behalf of a fund manager
or an account owner's designated agent.

semt.003.002.11 An account servicer sends a
SecuritiesBalanceAccountingReport002V11 SecuritiesBalanceAccountingReport to an account
owner to provide, at a moment in time, valuations of
the portfolio together with details of each financial
instrument holding.

The account servicer/owner relationship may be:

- an accounting agent acting on behalf of an account
owner, or

- a transfer agent acting on behalf of a fund manager
or an account owner's designated agent.

semt.013.002.06 An account owner sends a
IntraPositionMovementinstruction002V06 IntraPositionMovementinstruction to an account
servicer to instruct the movement of securities within its
holding from one sub-balance to another, for example,
blocking of securities.

The account owner/servicer relationship may be:

- a global custodian which has an account with its local
agent (sub-custodian), or

- an investment management institution which manage
a fund account opened at a custodian, or

- a broker which has an account with a custodian, or

- a central securities depository participant which has
an account with a central securities depository, or

- a central securities depository which has an account
with a custodian, another central securities depository
or another settlement market infrastructure.

semt.014.002.07 An account servicer sends a
IntraPositionMovementStatusAdvice002V07 IntraPositionMovementStatusAdvice to an account
owner to advise the status of an intra-position
movement instruction previously sent by the account
owner.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of their
participants

- an 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.

Settlement And Reconciliation - ISO 15022 Variants - 8 February 2022
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MessageDefinition Definition
semt.015.002.09 The IntraPositionMovementConfirmation is sent by an
IntraPositionMovementConfirmation002V09 account servicer to an account owner to confirm the

movement of securities within its holding from one sub-
balance to another, for example, blocking of securities.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of its participant

- an agent (sub-custodian) acting on behalf of its global
custodian customer, or

- a custodian acting on behalf of an investment
management institution or a broker/dealer.

semt.016.002.09 The IntraPositionMovementPostingReport is sent by an
IntraPositionMovementPostingReport002V09 account servicer to an account owner to provide the
details of increases and decreases in securities with a
given status within a holding, that is, intra-position
transfers, which occurred during a specified period, for
all or selected securities in a specified safekeeping
account which the account servicer holds for the
account owner.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of its participant

- an agent (sub-custodian) acting on behalf of its global
custodian customer, or

- a custodian acting on behalf of an investment
management institution or a broker/dealer.

semt.017.002.12 SecuritiesTransactionPostingReport is sent by an
SecuritiesTransactionPostingReport002V12 account servicer to an account owner to provide the
details of increases and decreases of holdings which
occurred during a specified period, for all or selected
securities in the specified safekeeping account or sub-
safekeeping account which the account servicer holds
for the account owner.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of its participants

- an agent (sub-custodian) acting on behalf of its global
custodian customer, or

- a custodian acting on behalf of an investment
management institution or a broker/dealer.

semt.018.002.13 SecuritiesTransactionPendingReport is sent by an
SecuritiesTransactionPendingReport002V13 account servicer to an account owner to provide, as at
a specified time, the details of pending increases and
decreases of holdings, for all or selected securities in a

Settlement And Reconciliation - ISO 15022 Variants - 9 February 2022
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MessageDefinition Definition

specified safekeeping account, for all or selected
reasons why the transaction is pending.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of its participants

- an agent (sub-custodian) acting on behalf of its global
custodian customer, or

- a custodian acting on behalf of an investment
management institution or a broker/dealer.

semt.019.002.10 An account servicer sends a
SecuritiesSettlementTransactionAllegementRep | SecuritiesSettlementTransactionAllegementReport to
ort002V10 an account owner to provide, at a specified time, the

status and details of pending settlement allegements,
for all or selected securities in a specified safekeeping
account.

The account servicer/owner relationship may be:
- a central securities depository or another settlement
market infrastructure acting on behalf of their

participants

- an 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.

semt.020.002.07 An account servicer sends a
SecuritiesMessageCancellationAdvice002V07 | SecuritiesMessageCancellationAdvice to an account
owner to inform of the cancellation of a securities
message previously sent by an account servicer.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of their
participants

- an 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.

semt.021.002.08 An account owner sends a SecuritiesStatementQuery
SecuritiesStatementQuery002V08 to an account servicer to request any existing
securities statement.

The account owner/servicer relationship may be:

- a global custodian which has an account with a local
custodian, or

- an investment management institution which manage
a fund account opened at a custodian, or

- a broker which has an account with a custodian, or

Settlement And Reconciliation - ISO 15022 Variants - 10 February 2022
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MessageDefinition Definition

- a central securities depository participant which has
an account with a central securities depository, or

- a central securities depository which has an account
with a custodian, another central securities depository
or another settlement market infrastructure, or

- a central counterparty or a stock exchange or a trade
matching utility which need to instruct to a central
securities depository or another settlement market

infrastructure.
semt.022.002.05 This message is sent by the Market Infrastructure to
SecuritiesSettlementTransactionAuditTrailRepor | the CSD to advise of the history of all the statuses,
t002V05 modifications, replacement and cancellation of a

specific transaction during its whole life cycle when the
instructing party is a direct participant to the Settlement

Infrastructure.
sese.020.002.07 An account owner sends a
SecuritiesTransactionCancellationRequest002V | SecuritiesTransactionCancellationRequest to an
07 account servicer to request the cancellation of a

securities transaction.
The account owner/servicer relationship may be:

- a global custodian which has an account with a local
custodian, or

- an investment management institution which manage
a fund account opened at a custodian, or - a broker
which has an account with a custodian, or

- a central securities depository participant which has
an account with a central securities depository, or

- a central securities depository which has an account
with a custodian, another central securities depository
or another settlement market infrastructure, or

- a central counterparty or a stock exchange or a trade
matching utility which need to instruct to a central
securities depository or another settlement market

infrastructure.
sese.021.002.06 An account owner sends a
SecuritiesTransactionStatusQuery002V06 SecuritiesTransactionStatusQuery to an account

servicer to request a status on a securities transaction.
The account owner/servicer relationship may be:

- a global custodian which has an account with a local
custodian, or

- an investment management institution which manage
a fund account opened at a custodian, or

- a broker which has an account with a custodian, or

- a central securities depository participant which has
an account with a central securities depository, or
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MessageDefinition Definition

- a central securities depository which has an account
with a custodian, another central securities depository
or another settlement market infrastructure, or

- a central counterparty or a stock exchange or a trade
matching utility which need to instruct to a central
securities depository or another settlement market

infrastructure.
sese.022.002.06 An account servicer sends a
SecuritiesStatusOrStatementQueryStatusAdvic | SecuritiesStatusOrStatementQueryStatusAdvice to an
e002Vv06 account owner to advise the status of a status query or

statement query previously sent by the account owner.
The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of their
participants

- an 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.

sese.023.002.11 An account owner sends a
SecuritiesSettlementTransactionlnstruction002V | SecuritiesSettlementTransactioninstruction to an
11 account servicer to instruct the receipt or delivery of

financial instruments with or without payment,
physically or by book-entry.

The account owner/servicer relationship may be:

- a global custodian which has an account with a local
custodian, or

- an investment management institution which
manages a fund account opened at a custodian, or

- a broker which has an account with a custodian, or

- a central securities depository participant which has
an account with a central securities depository, or

- a central securities depository which has an account
with a custodian, another central securities depository
or another settlement market infrastructure, or

- a central counterparty or a stock exchange or a trade
matching utility which need to instruct the settlement of
transactions to a central securities depository or
another settlement market infrastructure.

sese.024.002.12 An account servicer sends a
SecuritiesSettlementTransactionStatusAdvice00 | SecuritiesSettlementTransactionStatusAdvice to an
2V12 account owner to advise the status of a securities

settlement transaction instruction previously sent by
the account owner or the status of a settlement
transaction existing in the books of the servicer for the
account of the owner. The status may be a processing,
pending processing, internal matching, matching
and/or settlement status.
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The status advice may be sent as a response to the
request of the account owner or not.

The account servicer/owner relationship may be:
- a central securities depository or another settlement
market infrastructure acting on behalf of their

participants

- an 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.

sese.025.002.11 An account servicer sends a
SecuritiesSettlementTransactionConfirmation00 | SecuritiesSettlementTransactionConfirmation to an
2V11 account owner to confirm the partial or full delivery or

receipt of financial instruments, free or against of
payment, physically or by book-entry.

The account servicer/owner relationship may be:
- a central securities depository or another settlement
market infrastructure acting on behalf of their

participants

- an 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.

sese.026.002.10 An account servicer sends a
SecuritiesSettlementTransactionReversalAdvice | SecuritiesSettlementTransactionReversalAdvice to an
002Vv10 account owner to reverse the confirmation of a partial

or full delivery or receipt of financial instruments, free
or against of payment, physically or by book-entry.

The account servicer/owner relationship may be:
- a central securities depository or another settlement
market infrastructure acting on behalf of their

participants

- an 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.

sese.027.002.07 An account servicer sends an
SecuritiesTransactionCancellationRequestStatu | SecuritiesTransactionCancellationRequestStatusAdvic
sAdvice002V07 e to an account owner to advise the status of a

securities transaction cancellation request previously
sent by the account owner.

The account servicer/owner relationship may be:
- a central securities depository or another settlement

market infrastructure acting on behalf of their
participants
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- an 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.

sese.028.002.10 An account servicer sends a
SecuritiesSettlementTransactionAllegementNoti | SecuritiesSettlementTransactionAllegementNotification
fication002V10 to an account owner to advise the account owner that

a counterparty has alleged an instruction against the
account owner's account at the account servicer and
that the account servicer could not find the
corresponding instruction of the account owner.

The account servicer/owner relationship may be:
- a central securities depository or another settlement
market infrastructure acting on behalf of their

participants

- an 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.

sese.029.002.06 An account servicer sends a
SecuritiesSettlementAllegementRemovalAdvice | SecuritiesSettlementAllegementRemovalAdvice to an
002Vv06 account owner to acknowledge that a previously sent

allegement is no longer outstanding, because the
alleged party sent its instruction.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of their
participants

- an 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.

sese.030.002.09 An account owner sends a

SecuritiesSettlementConditionsModificationReq | SecuritiesSettlementConditionsModificationRequest to

uest002VvV09 an account servicer to request the modification of a
processing indicator or another non-matching
information.

The account owner/servicer relationship may be:

- a central securities depository participant which has
an account with a central securities depository.

It could also be, if agreed in a service level agreement:

- a global custodian which has an account with its local
agent (sub-custodian), or
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- an investment management institution which manage
a fund account opened at a custodian, or

- a broker which has an account with a custodian, or
- a central securities depository which has an account

with a custodian, another central securities depository
or another settlement market infrastructure.

sese.031.002.09 An account servicer sends a
SecuritiesSettlementConditionModificationStatu | SecuritiesSettlementConditionsModificationStatusAdvi
sAdvice002V09 ce to an account owner to advise the status of a

modification request previously instructed by the
account owner.

The account servicer/owner relationship may be:
- a central securities depository or another settlement
market infrastructure acting on behalf of their

participants

- an 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.

sese.032.002.11 An account servicer sends a
SecuritiesSettlementTransactionGenerationNoti | SecuritiesSettlementTransactionGenerationNotification
fication002V11 to an account owner to advise the account owner of a

securities settlement transaction that has been
generated/created by the account servicer for the
account owner. The reason for creation can range from
the automatic transformation of pending settlement
instructions following a corporate event to the recovery
of an account owner transactions' database initiated by
its account servicer.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure acting on behalf of their
participants

- an 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

sese.033.002.11 An account owner sends a
SecuritiesFinancingInstruction002V11 SecuritiesFinancinglnstruction to a securities financing
transaction account servicer to notify the securities
financing transaction account servicer of the details of
a repurchase agreement, reverse repurchase
agreement, securities lending or securities borrowing
transaction to allow the account servicer to manage the
settlement and follow-up of the opening and closing leg
of the transaction.

The account owner/servicer relationship may be:
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- a global custodian which has an account with a local
custodian, or

- an investment management institution which manage
a fund account opened at a custodian, or

- a broker which has an account with a custodian, or

- a central securities depository participant which has
an account with a central securities depository, or

- a central securities depository which has an account
with a custodian, another central securities depository
or another settlement market infrastructure, or

- a central counterparty or a stock exchange or a trade
matching utility which need to instruct the settlement of
securities financing transactions to a central securities
depository or another settlement market infrastructure.

sese.034.002.09 An securities financing transaction account servicer
SecuritiesFinancingStatusAdvice002V09 sends a SecuritiesFinancingStatusAdvice to an
account owner to advise the status of a securities
financing transaction previously instructed by the
account owner.

The status advice may be sent as a response to the
request of the account owner or not.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure managing securities financing
transactions on behalf of their participants

- an agent (sub-custodian) managing securities
financing transactions on behalf of their global
custodian customer, or

- a custodian managing securities financing
transactions on behalf of an investment management
institution or a broker/dealer.

sese.035.002.11 A securities financing transaction account servicer
SecuritiesFinancingConfirmation002V11 sends a SecuritiesFinancingConfirmation to an account
owner to confirm or advise of the partial or full
settlement of the opening or closing leg of a securities
financing transaction.

The account servicer/owner relationship may be:

- a central securities depository or another settlement
market infrastructure managing securities financing
transactions on behalf of their participants

- an agent (sub-custodian) managing securities
financing transactions on behalf of their global
custodian customer, or

- a custodian managing securities financing
transactions on behalf of an investment management
institution or a broker/dealer.
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sese.036.002.08 An account owner sends a
SecuritiesFinancingModificationInstruction002V | SecuritiesFinancingModificationInstruction to a
08 securities financing transaction account servicer to

notify the securities financing transaction account
servicer of an update in the details of a repurchase
agreement, reverse repurchase agreement, securities
lending or securities borrowing transaction that does
not impact the original transaction securities quantity.

Such a change may be:

- the providing of closing details not available at the
time of the sending of the Securities Financing
Instruction, for example, termination date for an open
repo,

- the providing of a new rate, for example, a repo rate,

- the rollover of a position extending the closing or
maturity date.

The account owner/servicer relationship may be:

- a global custodian which has an account with a local
custodian, or

- an investment management institution which manage
a fund account opened at a custodian, or

- a broker which has an account with a custodian, or

- a central securities depository participant which has
an account with a central securities depository, or

- a central securities depository which has an account
with a custodian, another central securities depository
or another settlement market infrastructure, or

- a central counterparty or a stock exchange or a trade
matching utility which need to instruct the settlement of
securities financing transactions to a central securities
depository or another settlement market infrastructure.

sese.037.002.07 The PortfolioTransferNotification is sent by an account
PortfolioTransferNotification002V07 servicer to another account servicer to exchange
transfer settlement details information during a retail or
institutional client portfolio transfer.

The account servicer will typically be local agent or
global custodian acting on behalf of an investment
management institution, a broker/dealer or a retalil

client.
sese.038.002.09 The
SecuritiesSettlementTransactionModificationRe | SecuritiesSettlementTransactionModificationRequest is
quest002Vv09 sent by an account owner to an account servicer.

The account owner will generally be:
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- a central securities depository participant which has
an account with a central securities depository or a
market infrastructure

- an investment manager which has an account with a
custodian acting as accounting and/or settlement
agent.

It is used to request the modification of non core
business data (matching or non-matching) information
in a pending or settled instruction. It can also be used
for the enrichment of an incomplete transaction.

sese.039.002.06 An account servicer sends a
SecuritiesSettlementTransactionModificationRe | SecuritiesSettlementTransactionModificationRequestSt
guestStatusAdvice002V06 atusAdvice to an account owner to advise the status of

a SecuritiesSettlementModificationRequest message
previously sent by the account owner.

The account servicer may be:

- a central securities depository or another settlement
market infrastructure managing securities settlement
transactions on behalf of their participants

- an custodian acting as an accounting and/or
settlement agent.

sese.040.002.04 An account owner sends a
SecuritiesSettlementTransactionCounterpartyR | SecuritiesSettlementTransactionCounterpartyRespons
esponse002V04 e to advise the account servicer that:

- the allegement received is either rejected (that is
counterparty's transaction is unknown) or accepted (i.e.
either the allegement was passed to the client or the
transaction is know with or without mismatches)

- the modification or cancellation request sent by the
counterparty for a matched transaction is affirmed or
not. The account servicer will therefore proceed or not
with the counterparty's request to modify or cancel the
transaction.

The account servicer may be a central securities
depository or another settlement market infrastructure
acting on behalf of their participants

The account owner may be:
- a central securities depository participant which has
an account with a central securities depository or a

market infrastructure

- an 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.
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2 head.001.001.02
BusinessApplicationHeaderV02

2.1 MessageDefinition Functionality

The Business Layer deals with Business Messages. The behaviour of the Business Messages is fully
described by the Business Transaction and the structure of the Business Messages is fully described by
the Message Definitions and related Message Rules, Rules and Market Practices. All of which are
registered in the ISO 20022 Repository.

A single new Business Message (with its accompagnying business application header) is created - by
the sending MessagingEndpoint - for each business event; that is each interaction in a Business
Transaction. A Business Message adheres to the following principles:

" A Business Message (and its business application header) must not contain information about the
Message Transport System or the mechanics or mechanism of message sending, transportation, or
receipt.

" A Business Message must be comprehensible outside of the context of the Transport Message. That
is the Business Message must not require knowledge of the Transport Message to be understood.

" A Business Message may contain headers, footers, and envelopes that are meaningful for the
business. When present, they are treated as any other message content, which means that they are
considered part of the Message Definition of the Business Message and as such will be part of the ISO
20022 Repository.

" A Business Message refers to Business Actors by their Name. Each instance of a Business Actor has
one Name. The Business Actor must not be referred to in the Transport Layer.

Specific usage of this BusinessMessageHeader may be defined by the relevant SEG.
Outline

The BusinessApplicationHeaderV02 MessageDefinition is composed of 14 MessageBuildingBlocks:
A. CharacterSet
Contains the character set of the text-based elements used in the Business Message.

B. From

The sending MessagingEndpoint that has created this Business Message for the receiving
MessagingEndpoint that will process this Business Message.

Note the sending MessagingEndpoint might be different from the sending address potentially
contained in the transport header (as defined in the transport layer).

C. To

The MessagingEndpoint designated by the sending MessagingEndpoint to be the recipient who will
ultimately process this Business Message.

Note the receiving MessagingEndpoint might be different from the receiving address potentially
contained in the transport header (as defined in the transport layer).

Settlement And Reconciliation - ISO 15022 Variants - 19 February 2022
Maintenance 2021-2022



Approved by the Securities SEG on 20 January 2022 head.001.001.02 BusinessApplicationHeaderV02

D. BusinessMessageldentifier

Unambiguously identifies the Business Message to the MessagingEndpoint that has created the
Business Message.

E. MessageDefinitionldentifier

Contains the Messageldentifier that defines the BusinessMessage.

It must contain a Messageldentifier published on the ISO 20022 website.

example camt.001.001.03.

F. BusinessService
Specifies the business service agreed between the two MessagingEndpoints under which rules this
Business Message is exchanged.

To be used when there is a choice of processing services or processing service levels.

Example: E&I.

G. MarketPractice

Specifies the market practice to which the message conforms. The market practices are a set of
rules agreed between parties that restricts the usage of the messages in order to achieve better
STP (Straight Through Processing) rates.

A market practice specification may also extend the underlying message specification by using
extensions or supplementary data of this underlying message.

H. CreationDate

Date and time when this Business Message (header) was created.

I. BusinessProcessingDate

Processing date and time indicated by the sender for the receiver of the business message. This
date may be different from the date and time provided in the CreationDate.

Usage: Market practice or bilateral agreement should specify how this element should be used.

J. CopyDuplicate

Indicates whether the message is a Copy, a Duplicate or a copy of a duplicate of a previously sent
ISO 20022 Message.

K. PossibleDuplicate
Flag indicating if the Business Message exchanged between the MessagingEndpoints is possibly a
duplicate.

If the receiving MessagingEndpoint did not receive the original, then this Business Message should
be processed as if it were the original.

If the receiving MessagingEndpoint did receive the original, then it should perform necessary
actions to avoid processing this Business Message again.
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This will guarantee business idempotent behaviour.

NOTE: this is named "PossResend" in FIX - this is an application level resend not a network level
retransmission.

L. Priority

Relative indication of the processing precedence of the message over a (set of) Business
Messages with assigned priorities.

M. Signature

Contains the digital signature of the Business Entity authorised to sign this Business Message.

N. Related

Specifies the Business Application Header(s) of the Business Message(s) to which this Business
Message relates.

Can be used when replying to a query; can also be used when canceling or amending.
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2.2 Structure

Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <AppHdr> [1..1] C5

CharacterSet <CharSet> [0..1] CodeSet C6 24
From <Fr> [1..1] 24
{Or Organisationldentification <Orgld> [1..1] + 24
Or} Financiallnstitutionldentification <Flld> [1..1] + 25
To <To> [1..1] 25
{Or Organisationldentification <Orgld> [1..1] + 25
Or} Financiallnstitutionldentification <Flld> [1..1] + 25
BusinessMessageldentifier <BizMsgldr> [1..1] Text 26
MessageDefinitionldentifier <MsgDefldr> [1..1] Text 26
BusinessService <BizSvc> [0..1] Text 26
MarketPractice <MktPrctc> [0..1] 26
Registry <Regy> [1..1] Text 27
Identification <ld> [1..1] Text 27
CreationDate <CreDt> [1..1] DateTime 27
BusinessProcessingDate <BizPrcgDt> [0..1] DateTime 27
CopyDuplicate <CpyDplct> [0..1] CodeSet 27
PossibleDuplicate <PssbIDplct> [0..1] Indicator 28
Priority <Prty> [0..1] CodeSet C7 28
Signature <Sgntr> [0..1] (External Schema) 29
Related <RItd> [0..%] 29
CharacterSet <CharSet> [0..1] CodeSet C6 30
From <Fr> [1..1] 30
{Or Organisationldentification <Orgld> [1.1] + 30
Or} Financiallnstitutionldentification <Flld> [1..1] + 30
To <To> [1..1] 31
{Or Organisationldentification <Orgld> [1..1] + 31
Or} Financiallnstitutionldentification <Flld> [1..1] + 31
BusinessMessageldentifier <BizMsgldr> [1..1] Text 32
MessageDefinitionldentifier <MsgDefldr> [1..1] Text 32
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
BusinessService <BizSvc> [0..1] Text 32
CreationDate <CreDt> [1..1] DateTime 32
CopyDuplicate <CpyDplct> [0..1] CodeSet 32
PossibleDuplicate <PssbIDplct> [0..1] Indicator 33
Priority <Prty> [0..1] CodeSet C7 33
Signature <Sgntr> [0..1] (External Schema) 34

2.3

Constraints

Cl AnyBIC

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

C2 BICFI

Valid BICs for financial institutions are registered and published by the ISO 9362 Registration
Authority in the ISO directory of BICs, and consist of eight (8) or eleven (11) contiguous
characters.

C3 Country

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code).

C4  OnlySignatureElement

The XML Signature namespace ("http://www.w3.0rg/2000/09/xmldsig#") allows for different
XML elements to be root elements. This means the user has to choose amongst these global
elements which one to use as the root element. Only the XML element Signature is allowed.

C5 RelatedPresentWhenCopyDupl

Related MUST contain the relevant BusinessMessageHeader elements of the
BusinessMessage to which this BusinessMessage relates.

If CopyDuplicate is present, then Related MUST be present.

On Condition
/CopyDuplicate is present
Following Must be True
/Related[1] Must be present

This constraint is defined at the MessageDefinition level.

C6 ValidationByTable

C7 ValidationByTable
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2.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

2.4.1 CharacterSet <CharSet>

Presence: [0..1]

Definition: Contains the character set of the text-based elements used in the Business Message.

Impacted by: C6 "ValidationByTable"

Datatype: "UnicodeChartsCode" on page 2058

Constraints

e ValidationByTable

2.4.2 From <Fr>

Presence: [1..1]

Definition: The sending MessagingEndpoint that has created this Business Message for the receiving

MessagingEndpoint that will process this Business Message.

Note the sending MessagingEndpoint might be different from the sending address potentially contained
in the transport header (as defined in the transport layer).

From <Fr> contains one of the following Party44Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Organisationldentification <Orgld> [1.1] + 24
Or} Financiallnstitutionldentification <Flld> [1..1] + 25

2.4.2.1 Organisationldentification <Orgld>

Presence: [1..1]
Definition: Identification of a person or an organisation.

Organisationldentification <Orgld> contains the following elements (see "Partyldentification135" on
page 1523 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Name <Nm> [0..1] Text 1524
PostalAddress <PstlAdr> [0..1] + 1524
Identification <Id> [0..1] + 1525
CountryOfResidence <CtryOfRes> [0..1] CodeSet C3 1525
ContactDetails <CtctDtls> [0..1] + 1526
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2.4.2.2 Financiallnstitutionldentification <Flld>

Presence: [1..1]

Definition: Identification of a financial institution.

Financiallnstitutionldentification <Flld> contains the following elements (see
"BranchAndFinanciallnstitutionldentification6" on page 1254 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Financiallnstitutionldentification <FinInstnld> [1..1] + 1254
Branchldentification <Brnchld> [0..1] + 1255

2.4.3

To <To>

Presence: [1..1]

Definition: The MessagingEndpoint designated by the sending MessagingEndpoint to be the recipient
who will ultimately process this Business Message.

Note the receiving MessagingEndpoint might be different from the receiving address potentially

contained in the transport header (as defined in the transport layer).

To <To> contains one of the following Party44Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Organisationldentification <Orgld> [1..1] + 25
Or} Financiallnstitutionldentification <Flld> [1..1] + 25

2.4.3.1 Organisationldentification <Orgld>

Presence: [1..1]

Definition: Identification of a person or an organisation.

Organisationldentification <Orgld> contains the following elements (see "Partyldentification135" on
page 1523 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Name <Nm> [0..1] Text 1524
PostalAddress <PstlAdr> [0..1] + 1524
Identification <ld> [0..1] + 1525
CountryOfResidence <CtryOfRes> [0..1] CodeSet C3 1525
ContactDetails <CtctDtls> [0..1] * 1526
2.4.3.2 Financiallnstitutionldentification <Flld>
Presence: [1..1]
Definition: Identification of a financial institution.
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Financiallnstitutionldentification <Flld> contains the following elements (see
"BranchAndFinanciallnstitutionldentification6" on page 1254 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Financiallnstitutionldentification <FinInstnld> [1..1] + 1254
Branchldentification <Brnchld> [0..1] + 1255
2.4.4 BusinessMessageldentifier <BizMsgldr>

Presence: [1..1]

Definition: Unambiguously identifies the Business Message to the MessagingEndpoint that has created
the Business Message.

Datatype: "Max35Text" on page 2073

2.4.5 MessageDefinitionldentifier <MsgDefldr>

Presence: [1..1]

Definition: Contains the Messageldentifier that defines the BusinessMessage.

It must contain a Messageldentifier published on the ISO 20022 website.

example camt.001.001.03.
Datatype: "Max35Text" on page 2073

2.4.6 BusinessService <BizSvc>

Presence: [0..1]

Definition: Specifies the business service agreed between the two MessagingEndpoints under which
rules this Business Message is exchanged.

To be used when there is a choice of processing services or processing service levels.

Example: E&I.
Datatype: "Max35Text" on page 2073

2.4.7 MarketPractice <MktPrctc>

Presence: [0..1]

Definition: Specifies the market practice to which the message conforms. The market practices are a
set of rules agreed between parties that restricts the usage of the messages in order to achieve better
STP (Straight Through Processing) rates.

A market practice specification may also extend the underlying message specification by using
extensions or supplementary data of this underlying message.
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MarketPractice <MktPrctc> contains the following ImplementationSpecificationl elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Registry <Regy> [1..1] Text 27
Identification <Id> [1..1] Text 27

2.4.7.1 Registry <Regy>

Presence: [1..1]

Definition: Name of the implementation specification registry in which the implementation specification
of the ISO 20022 message is maintained.

For example, "MyStandards".

Datatype: "Max350Text" on page 2073

2.4.7.2 Identification <ld>

Presence: [1..1]

Definition: Identifier which unambiguously identifies, within the implementation specification registry, the

implementation specification to which the ISO 20022 message is compliant. This can be done via a
URN. It can also contain a version number or date.

For instance, "2018-01-01 - Version 2" or "urn:uuid:6e8bc430-9¢3a-11d9-9669-0800200c9a66".
Datatype: "Max2048Text" on page 2072

2.4.8

Definition: Date and time when this Business Message (header) was created.

CreationDate <CreDt>

Presence: [1..1]

Datatype: "ISODateTime" on page 2067

2.4.9

BusinessProcessingDate <BizPrcgDt>

Presence: [0..1]

Definition: Processing date and time indicated by the sender for the receiver of the business message.
This date may be different from the date and time provided in the CreationDate.

Usage: Market practice or bilateral agreement should specify how this element should be used.

Datatype: "ISODateTime" on page 2067

2.4.10

CopyDuplicate <CpyDplct>

Presence: [0..1]

Definition: Indicates whether the message is a Copy, a Duplicate or a copy of a duplicate of a previously
sent ISO 20022 Message.

Datatype: "CopyDuplicatelCode" on page 1930
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CodeName Name Definition

COoDU CopyDuplicate Message is being sent as a copy to a
party other than the account owner, for
information purposes and the message
is a duplicate of a message previously
sent.

COPY Copy Message is being sent as a copy to a
party other than the account owner, for
information purposes.

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

2.4.11 PossibleDuplicate <PssblDplct>

Presence: [0..1]
Definition: Flag indicating if the Business Message exchanged between the MessagingEndpoints is
possibly a duplicate.

If the receiving MessagingEndpoint did not receive the original, then this Business Message should be
processed as if it were the original.

If the receiving MessagingEndpoint did receive the original, then it should perform necessary actions to
avoid processing this Business Message again.

This will guarantee business idempotent behaviour.

NOTE: this is named "PossResend" in FIX - this is an application level resend not a network level
retransmission.

Datatype: One of the following values must be used (see "YesNolndicator" on page 2069):

* Meaning When True: Yes

* Meaning When False: No

2.4.12 Priority <Prty>

Presence: [0..1]

Definition: Relative indication of the processing precedence of the message over a (set of) Business
Messages with assigned priorities.

Impacted by: C7 "ValidationByTable"

Datatype: "BusinessMessagePriorityCode" on page 1927
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Constraints

e ValidationByTable

2.4.13

Signature <Sgntr>

Presence: [0..1]

Definition: Contains the digital signature of the Business Entity authorised to sign this Business
Message.

Type: (External Schema)

The W3C XML Schema that specifies following standard signature:

XML Signature Syntax and Processing (Second Edition) W3C Recommendation 10 June 2008

http://www.w3.0rg/TR/2008/REC-xmldsig-core-20080610/.

2.4.14

Related <RIltd>

Presence: [0..*]

Definition: Specifies the Business Application Header(s) of the Business Message(s) to which this
Business Message relates.

Can be used when replying to a query; can also be used when canceling or amending.

Related <RItd> contains the following BusinessApplicationHeader5 elements

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
CharacterSet <CharSet> [0..1] CodeSet C6 30
From <Fr> [1.1] 30
{Or Organisationldentification <Orgld> [1..1] + 30
Or} Financiallnstitutionldentification <Flld> [1.1] + 30
To <To> [1.1] 31
{Or Organisationldentification <Orgld> [1..1] + 31
Or} Financiallnstitutionldentification <Flld> [1..1] + 31
BusinessMessageldentifier <BizMsgldr> [1..1] Text 32
MessageDefinitionldentifier <MsgDefldr> [1..1] Text 32
BusinessService <BizSvc> [0..1] Text 32
CreationDate <CreDt> [1..1] DateTime 32
CopyDuplicate <CpyDplct> [0..1] CodeSet 32
PossibleDuplicate <PssbIDplct> [0..1] Indicator 33
Priority <Prty> [0..1] CodeSet Cc7 33
Signature <Sgntr> [0..1] (External Schema) 34
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2.4.14.1 CharacterSet <CharSet>
Presence: [0..1]
Definition: Contains the character set of the text-based elements used in the Business Message.

Impacted by: C6 "ValidationByTable"

Datatype: "UnicodeChartsCode" on page 2058

Constraints

« ValidationByTable

2.4.14.2 From <Fr>
Presence: [1..1]

Definition: The sending MessagingEndpoint that has created this Business Message for the receiving
MessagingEndpoint that will process this Business Message.

Note the sending MessagingEndpoint might be different from the sending address potentially contained
in the transport header (as defined in the transport layer).

From <Fr> contains one of the following Party44Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Organisationldentification <Orgld> [1..1] + 30
Or} Financiallnstitutionldentification <Flld> [1..1] + 30

2.4.14.2.1 Organisationldentification <Orgld>
Presence: [1..1]

Definition: Identification of a person or an organisation.

Organisationldentification <Orgld> contains the following elements (see "Partyldentification135" on
page 1523 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Name <Nm> [0..1] Text 1524
PostalAddress <PstlAdr> [0..1] + 1524
Identification <ld> [0..1] + 1525
CountryOfResidence <CtryOfRes> [0..1] CodeSet C3 1525
ContactDetails <CtctDtls> [0..1] + 1526

2.4.14.2.2 Financiallnstitutionldentification <Flld>
Presence: [1..1]

Definition: Identification of a financial institution.
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Financiallnstitutionldentification <Flld> contains the following elements (see
"BranchAndFinanciallnstitutionldentification6" on page 1254 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Financiallnstitutionldentification <FinInstnld> [1..1] + 1254
Branchldentification <Brnchld> [0..1] + 1255

2.4.14.3 To <To>

Presence: [1..1]

Definition: The MessagingEndpoint designated by the sending MessagingEndpoint to be the recipient
who will ultimately process this Business Message.

Note the receiving MessagingEndpoint might be different from the receiving address potentially
contained in the transport header (as defined in the transport layer).

To <To> contains one of the following Party44Choice elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Organisationldentification <Orgld> [1..1] + 31
Or} Financiallnstitutionldentification <Flld> [1..1] + 31

2.4.14.3.1 Organisationldentification <Orgld>
Presence: [1..1]
Definition: Identification of a person or an organisation.

Organisationldentification <Orgld> contains the following elements (see "Partyldentification135" on
page 1523 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
Name <Nm> [0..1] Text 1524
PostalAddress <PstlAdr> [0..1] + 1524
|dentification <Id> [0..1] + 1525
CountryOfResidence <CtryOfRes> [0..1] CodeSet C3 1525
ContactDetails <CtctDtls> [0..1] + 1526

2.4.14.3.2 Financiallnstitutionldentification <Flld>
Presence: [1..1]

Definition: Identification of a financial institution.
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Financiallnstitutionldentification <Flld> contains the following elements (see

"BranchAndFinanciallnstitutionldentification6" on page 1254 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Financiallnstitutionldentification <FinInstnld> [1..1] 1254
Branchldentification <Brnchld> [0..1] 1255

2.4.14.4 BusinessMessageldentifier <BizMsgldr>

Presence: [1..1]

Definition: Unambiguously identifies the Business Message to the MessagingEndpoint that has created
the Business Message.

Datatype: "Max35Text" on page 2073

2.4.14.5 MessageDefinitionldentifier <MsgDefldr>

Presence: [1..1]

Definition: Contains the Messageldentifier that defines the BusinessMessage.

It must contain a Messageldentifier published on the ISO 20022 website.

example camt.001.001.03.

Datatype: "Max35Text" on page 2073

2.4.14.6 BusinessService <BizSvc>

Presence: [0..1]

Definition: Specifies the business service agreed between the two MessagingEndpoints under which
rules this Business Message is exchanged.

To be used when there is a choice of processing services or processing service levels.

Example: E&I.

Datatype: "Max35Text" on page 2073

2.4.14.7 CreationDate <CreDt>

Presence: [1..1]

Definition: Date and time when this Business Message (header) was created.

Note Times must be normalized, using the "Z" annotation.

Datatype: "ISODateTime" on page 2067

2.4.14.8 CopyDuplicate <CpyDplct>

Presence: [0..1]

Definition: Indicates whether the message is a Copy, a Duplicate or a copy of a duplicate of a previously
sent ISO 20022 Message.
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Datatype: "CopyDuplicate1Code" on page 1930

CodeName Name Definition

COoDU CopyDuplicate Message is being sent as a copy to a
party other than the account owner, for
information purposes and the message
is a duplicate of a message previously
sent.

COPY Copy Message is being sent as a copy to a
party other than the account owner, for
information purposes.

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

2.4.14.9 PossibleDuplicate <PssbIDplct>
Presence: [0..1]
Definition: Flag indicating if the Business Message exchanged between the MessagingEndpoints is
possibly a duplicate.

If the receiving MessagingEndpoint did not receive the original, then this Business Message should be
processed as if it were the original.

If the receiving MessagingEndpoint did receive the original, then it should perform necessary actions to
avoid processing this Business Message again.

This will guarantee business idempotent behaviour.

NOTE: this is named "PossResend" in FIX - this is an application level resend not a network level
retransmission.

Datatype: One of the following values must be used (see "YesNolndicator" on page 2069):

* Meaning When True: Yes

* Meaning When False: No

2.4.14.10 Priority <Prty>
Presence: [0..1]

Definition: Relative indication of the processing precedence of the message over a (set of) Business
Messages with assigned priorities.

Impacted by: C7 "ValidationByTable"

Datatype: "BusinessMessagePriorityCode" on page 1927
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Constraints

e ValidationByTable

2.4.14.11 Signature <Sgntr>
Presence: [0..1]

Definition: Contains the digital signature of the Business Entity authorised to sign this Business
Message.

Type: (External Schema)
The W3C XML Schema that specifies following standard signature:

XML Signature Syntax and Processing (Second Edition) W3C Recommendation 10 June 2008

http://www.w3.0rg/TR/2008/REC-xmldsig-core-20080610/.
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3

3.1

semt.002.002.11
SecuritiesBalanceCustodyReport002V11

MessageDefinition Functionality
Scope
An account servicer sends a SecuritiesBalanceCustodyReport to an account owner to provide, at a
moment in time, the quantity and identification of the financial instruments that the account servicer
holds for the account owner.

The account servicer/owner relationship may be:

- a central securities depository or another settlement market infrastructure acting on behalf of their
participants, or

- an 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, or

- a transfer agent acting on behalf of a fund manager or an account owner's designated agent.

Usage

The message can also include availability and the location of holdings to facilitate trading and minimise
settlement issues. The message reports all information per financial instrument, that is, when a financial
instrument is held at multiple places of safekeeping, the total holdings for all locations can be provided.

The message should be sent at a frequency agreed bi-laterally between the account servicer and the
account owner. The message may be provided on a trade date, contractual or settlement date basis.

There may be one or more intermediary parties, for example, an intermediary or a concentrator
between the account owner and account servicer.

The message may also be used to:

- re-send a message previously sent,

- provide a third party with a copy of a message for information,

- re-send to a third party a copy of a message for information using the relevant elements in the
Business Application Header.

Outline

The SecuritiesBalanceCustodyReport002V11 MessageDefinition is composed of 10
MessageBuildingBlocks:

A. Pagination

Page number of the message (within a statement) and 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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B. StatementGeneralDetails

Provides general information on the report.

C. AccountOwner

Party that legally owns the account.

D. AccountServicer

Party that manages the account on behalf of the account owner, that is manages the registration
and booking of entries on the account, calculates balances on the account and provides
information about the account.

E. SafekeepingAccount

Account to or from which a securities entry is made.

F. BlockChainAddressOrWallet

Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

G. IntermediaryInformation

Information about the party that provides services relating to financial products to investors, for
example, advice on products and placement of orders for the investment fund.

H. BalanceForAccount

Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

I. SubAccountDetails

Sub-account of the safekeeping or investment account.

J. AccountBaseCurrencyTotalAmounts

Total valuation amounts provided in the base currency of the account.
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3.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.

Message root <Document> <SctiesBalCtdyRpt> [1..1] Cl11,

C12,

C29,

C31,

C33,

C37,

C36
Pagination <Pgntn> [1..1] + 44
StatementGeneralDetails <StmtGnIDtls> [1..1] + c28 44
AccountOwner <AcctOwnr> [0..1] + 45
AccountServicer <AcctSvcr> [0..1] + 45
SafekeepingAccount <SfkpgAcct> [0..1] + 46
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 46
IntermediaryInformation <Intrmylnf> [0..10] + 46
BalanceForAccount <BalForAcct> [0..%] Cc10, 47

C20,

C21,C6

Financiallnstrumentldentification <FinInstrmld> [1..1] + C15, 49

C1s6,

C23,

C24,

C25
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C26 |50
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 53

<InvstmtFndsFininstrmAttrbts>
ValuationHaircutDetails <ValtnHrcutDtls> [0..1] + 54
AggregateBalance <AggtBal> [1..1] + 54
AvailableBalance <AvlblBal> [0..1] + 54
NotAvailableBalance <NotAviblBal> [0..1] + 55
SafekeepingPlace <SfkpgPlc> [0..1] + C35 55
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 55
PriceDetails <PricDtls> [0..%] + C43 56
ForeignExchangeDetails <FXDtls> [0..%] + 56
DaysAccrued <DaysAcrd> [0..1] Quantity 57
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] + Cc18 57
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + C18 57
QuantityBreakdown <QtyBrkdwn> [0..%] + 58
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
BalanceBreakdown <BalBrkdwn> [0..%] + C9,C38 |58
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C19, 59
C39
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C22,C7 |60
SafekeepingPlace <SfkpgPlc> [1..1] * C35 61
PlaceOfListing <PlcOfListg> [0..1] + 61
Pledgee <Pldgee> [0..1] + ca7 61
AggregateBalance <AggtBal> [1..1] + 62
AvailableBalance <AvlblBal> [0..1] + 62
NotAvailableBalance <NotAviblBal> [0..1] * 63
PriceDetails <PricDtls> [0..%] + C43 63
ForeignExchangeDetails <FXDtls> [0..%] + 63
DaysAccrued <DaysAcrd> [0..1] Quantity 64
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] + C18 64
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * C18 64
QuantityBreakdown <QtyBrkdwn> [0..%] + 65
ExposureType <XpsrTp> [0..1] + 65
BalanceBreakdown <BalBrkdwn> [0..%] + C9, C38 |66
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C19, 66
C39
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 67
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 67
SupplementaryData <SplmtryData> [0..%] + C41 67
SubAccountDetails <SubAcctDtls> [0..%] C3,C4, |67
C30,
C32,
C34,
C40
AccountOwner <AcctOwnr> [0..1] + 71
SafekeepingAccount <SfkpgAcct> [0..1] + 71
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 71
ActivityIndicator <Actvtylnd> [1..1] Indicator 72
BalanceForSubAccount <BalForSubAcct> [0..%] C10, 72
C20,
C21,C6
Financiallnstrumentldentification <Finlnstrmld> [1..1] + C15, 74
C16,
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

C23,

C24,

C25
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C26 |75
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 77

<InvstmtFndsFinInstrmAttrbts>

ValuationHaircutDetails <ValtnHrcutDtls> [0..1] + 78
AggregateBalance <AggtBal> [1..1] + 78
AvailableBalance <AvlblBal> [0..1] + 78
NotAvailableBalance <NotAviblBal> [0..1] * 79
SafekeepingPlace <SfkpgPlc> [0..1] + C35 79
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 79
PriceDetails <PricDtls> [0..%] + C43 80
ForeignExchangeDetails <FXDtls> [0..%] + 80
DaysAccrued <DaysAcrd> [0..1] Quantity 81
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] * C18 81
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * C18 81
QuantityBreakdown <QtyBrkdwn> [0..%] + 82
BalanceBreakdown <BalBrkdwn> [0..%] + C9,C38 |82
AdditionalBalanceBreakdown <AddtlBalBrkdwn> [0..%] + C19, 83

C39
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C22,C7 |84
SafekeepingPlace <SfkpgPlc> [1..1] + C35 85
PlaceOfListing <PlcOfListg> [0..1] + 85
Pledgee <Pldgee> [0..1] + ca7 85
AggregateBalance <AggtBal> [1..1] + 86
AvailableBalance <AvlbIBal> [0..1] + 86
NotAvailableBalance <NotAvlblBal> [0..1] + 87
PriceDetails <PricDtls> [0..%] + C43 87
ForeignExchangeDetails <FXDtls> [0..%] + 87
DaysAccrued <DaysAcrd> [0..1] Quantity 88
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] * C18 88
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + C18 88
QuantityBreakdown <QtyBrkdwn> [0..%] + 89
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
ExposureType <XpsrTp> [0..1] + 89
BalanceBreakdown <BalBrkdwn> [0..%] + C9, C38 |89
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C19, 90
C39
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 91
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 91
SupplementaryData <SplmtryData> [0..%] + C41 91
AccountBaseCurrencyTotalAmounts <AcctBaseCcyTtIAmts> | [0..1] C42 91
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> [0..1] + 92
TotalHoldingsValueOfStatement <TtlHIdgsValOfStmt> [1..1] + 92
TotalBookValueOfStatement <TtIBookValOfStmt> [0..1] + 92
TotalEligibleCollateralValue <TtlEIgbICollVal> [0..1] + 93

3.3

Constraints

Cl ActiveCurrency

The currency code must be a valid active currency code, not yet withdrawn on the day the

message containing the currency is exchanged. Valid active currency codes are registered with

the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged.

C2 ActiveOrHistoricCurrency

The Currency Code must be registered, or have already been registered. Valid active or historic

currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the

Currency is exchanged.

C3 ActivityAndBalanceForSubAccountlRule

If the Activitylndicator is TRUE (Yes), then at least one occurrence of BalanceForSubAccount

must be present.

C4  ActivityAndBalanceForSubAccount2Rule

If the Activitylndicator is FALSE (No), then BalanceForSubAccount must not be present.

C5 AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetails is present, then it must not contain information

that can be provided in a structured field.

C6 AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity
should be the sum of AvailableQuantity and NotAvailableQuantity.
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C7 AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity
should be the sum of AvailableQuantity and NotAvailableQuantity.

C8 AnyBIC

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

C9 AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.

C10 BalanceAtSafekeepingPlaceRule

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

Cl11 BalanceForAccountOrSubAccountDetailsRule

If StatementGeneralDetails/Activitylndicator is TRUE (Yes), then either BalanceForAccount or
SubAccountDetails must be present. If StatementGeneralDetails/Activitylndicator is FALSE
(No), then BalanceForAccount and SubAccountDetails must be absent.

On Condition

/StatementGeneralDetai ls/Activitylndicator is equal to value "false”
Following Must be True

/SubAccountDetails[*] Must be absent
And /BalanceForAccount[*] Must be absent

This constraint is defined at the MessageDefinition level.

C12 BalanceForAccountReportingRule

If StatementGeneralDetails/Activitylndicator is TRUE (Yes) and SubAccountindicator is FALSE
(NO), then BalanceForAccount must be present and Sub Account Details must be absent.

On Condition

/StatementGeneralDetai ls/SubAccountindicator is equal to value "false-
And /StatementGeneralDetai ls/Activitylndicator is equal to value “true”
Following Must be True

/SubAccountDetails[*] Must be absent
And /BalanceForAccount[*] Must be present

This constraint is defined at the MessageDefinition level.
C13 Country

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code).

Cl14 CurrencyAmount
The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot.

C15 DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

C16 DescriptionUsageRule

Description must be used alone as the last resort.
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C17 DigitalTokenUnitUsageRule
DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).

C18 EligibleCollateralValueRule
EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally
agreed between the sender and receiver.

C19 EligibleForCollateralPurposesRule
If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be
used.

C20 FinanciallnstrumentAttributesRule
If InvestmentFundsFinanciallnstrumentAttributes is present, then FinanciallnstrumentAttributes
is not allowed.

C21 HoldingAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

C22 HoldingAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if HoldingAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

C23 ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.

C24 ISINPresenceRule
If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

C25 OtherldentificationPresenceRule
If Otherldentification is not present then either ISIN or Description must be present.

C26 PlaceOfListingRule
If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO
10383 Market Identifier Code (MIC) must be used.

C27 PledgeeTypeAndldentificationOrLEIRule
PledgeeTypeAndldentification must be present or LEI must be present.

C28 ReportNumberRule
If Long number (Exact5NumericTest) is used, then the report must be a delta reports
(UpdateType: DELT).
If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.
Two reports of the same type sent one after the other to the same receiver in relation to the
same safekeeping account must have different ReportNumbers. For example, a daily report
sent on day 1 would have ReportNumber 001, on day 2, 002, etc.
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C29

C30

C31

C32

C33

C34

C35

C36

C37

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWallet Must be absent

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
or /BlockChainAddressOrWallet Must be present

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.

SecuritiesMarketPracticeGroupGuideline

The Securities Market Practice Group (SMPG) has published market practice
recommendations on the use of this message.

These market practices are available on www.smpg.info.

This constraint is defined at the MessageDefinition level.

SubAccountDetailsBalanceForAccountPresenceRule

If StatementGeneralDetails/Activitylndicator is TRUE (Yes) and SubAccountindicator is TRUE
(YES), then SubAccountDetails must be present and BalanceForAccount must be absent.

On Condition
/StatementGeneralDetai ls/Activitylndicator is equal to value "“true”
And /StatementGeneralDetai ls/SubAccountindicator is equal to value "true*
Following Must be True
/SubAccountDetails[*] Must be present
And /BalanceForAccount[*] Must be absent

This constraint is defined at the MessageDefinition level.
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C38

C39

C40

C41

C42

C43

3.4

SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

SubSafekeepingReportingRule

Use of consolidated reports on a sub-safekeeping account must be bilaterally agreed between
sender and receiver.

SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the
RA of ISO 20022 compliant structure(s) to be used in the Envelope element.

TotalEligibleCollateralValueRule

Total eligible collateral value is only to be used in (I)CSD-participant communication or if
bilaterally agreed between the sender and receiver.

ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

3.4.1

Pagination <Pgntn>

Presence: [1..1]

Definition: Page number of the message (within a statement) and continuation indicator to indicate that
the statement is to continue or that the message is the last page of the statement.

Pagination <Pgntn> contains the following elements (see "Pagination1" on page 1431 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 1432
LastPagelndicator <LastPglnd> [1..1] Indicator 1432

3.4.2

StatementGeneralDetails <StmtGnIDtls>

Presence: [1..1]

Definition: Provides general information on the report.

Impacted by: C28 "ReportNumberRule"
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StatementGeneralDetails <StmtGnlIDtls> contains the following elements (see "Statement77" on

page 1353 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ReportNumber <RptNb> [0..1] + 1354
QueryReference <QryRef> [0..1] Text 1354
Statementldentification <Stmtld> [0..1] Text 1355
StatementDateTime <StmtDtTm> [1..1] + 1355
Frequency <Frgcy> [1..1] + 1355
UpdateType <UpdTp> [1..1] + 1355
StatementBasis <StmtBsis> [1..1] + 1355
ActivityIndicator <Actvtylnd> [1..1] Indicator 1356
SubAccountindicator <SubAcctind> [1..1] Indicator 1356
SecuritylnterestOrSetOff <SctylIntrstOrSetOff> [0..1] Indicator 1356

Constraints

* ReportNumberRule

If Long number (ExactSNumericTest) is used, then the report must be a delta reports (UpdateType:
DELT).

If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.

Two reports of the same type sent one after the other to the same receiver in relation to the same
safekeeping account must have different ReportNumbers. For example, a daily report sent on day 1
would have ReportNumber 001, on day 2, 002, etc.

3.4.3

AccountOwner <AcctOwnr>

Presence: [0..1]

Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains the following elements (see "Partyldentification156" on
page 1522 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] + 1522
LEI <LEI> [0..1] IdentifierSet 1522
3.4.4 AccountServicer <AcctSvcr>
Presence: [0..1]
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Definition: Party that manages the account on behalf of the account owner, that is manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

AccountServicer <AcctSvcr> contains the following elements (see "Partyldentification157" on
page 1532 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 1532
LEI <LEI> [0..1] IdentifierSet 1532
3.4.5 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]
Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount42" on
page 1146 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1147
Type <Tp> [0..1] * 1147
Name <Nm> [0..1] Text 1147
Designation <Dsgnt> [0..1] Text 1147
3.4.6 BlockChainAddressOrWallet <BlckChainAdrOrWilit>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
"BlockChainAddressWallet10" on page 1381 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1381
Type <Tp> [0.1] * 1381
Name <Nm> [0..1] Text 1381
Designation <Dsgnt> [0..1] Text 1381
3.4.7 IntermediaryInformation <IntrmyInf>

Presence: [0..10]

Definition: Information about the party that provides services relating to financial products to investors,
for example, advice on products and placement of orders for the investment fund.
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IntermediaryInformation <IntrmyInf> contains the following elements (see "Intermediary45" on
page 1512 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 1512
Role <Role> [0..1] + 1512
Account <Acct> [0..1] + 1513

3.4.8

BalanceForAccount <BalForAcct>

Presence: [0..*]

Definition: Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

Impacted by: C10 "BalanceAtSafekeepingPlaceRule", C20 "FinanciallnstrumentAttributesRule", C21
"HoldingAdditionalDetailsRule", C6 "AggregateBalanceGuideline"
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BalanceForAccount <BalForAcct> contains the following AggregateBalancelnformation44

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Financiallnstrumentldentification <FinInstrmld> [1..1] + C15, 49

C1s,

C23,

C24,

C25
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C26 |50
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 53

<InvstmtFndsFinInstrmAttrbts>

ValuationHaircutDetails <ValtnHrcutDtls> [0..1] + 54
AggregateBalance <AggtBal> [1..1] + 54
AvailableBalance <AvlblBal> [0..1] + 54
NotAvailableBalance <NotAvibIBal> [0..1] * 55
SafekeepingPlace <SfkpgPlc> [0..1] + C35 55
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 55
PriceDetails <PricDtls> [0..%] + C43 56
ForeignExchangeDetails <FXDtls> [0..%] + 56
DaysAccrued <DaysAcrd> [0..1] Quantity 57
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [0..1] * C18 57
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * C18 57
QuantityBreakdown <QtyBrkdwn> [0..%] + 58
BalanceBreakdown <BalBrkdwn> [0..%] + C9,C38 |58
AdditionalBalanceBreakdown <AddtlBalBrkdwn> [0..%] + C19, 59

C39
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C22,C7 |60
SafekeepingPlace <SfkpgPlc> [1..1] + C35 61
PlaceOfListing <PlcOfListg> [0..1] + 61
Pledgee <Pldgee> [0..1] + ca7 61
AggregateBalance <AggtBal> [1..1] + 62
AvailableBalance <AvlblBal> [0..1] + 62
NotAvailableBalance <NotAvlblBal> [0..1] + 63
PriceDetails <PricDtls> [0..%] + C43 63
ForeignExchangeDetails <FXDtls> [0..%] + 63
DaysAccrued <DaysAcrd> [0..1] Quantity 64
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [0..1] + C18 64
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + C18 64
QuantityBreakdown <QtyBrkdwn> [0..%] + 65
ExposureType <XpsrTp> [0..1] + 65
BalanceBreakdown <BalBrkdwn> [0..%] + C9, C38 |66
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] * C19, 66
C39
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 67
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 67
SupplementaryData <SplmtryData> [0..%] + C41 67

Constraints

e AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity should
be the sum of AvailableQuantity and NotAvailableQuantity.

» BalanceAtSafekeepingPlaceRule

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

* FinanciallnstrumentAttributesRule

If InvestmentFundsFinanciallnstrumentAttributes is present, then FinanciallnstrumentAttributes is not
allowed.

* HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

3.4.8.1 Financiallnstrumentldentification <Finlnstrmld>

Presence: [1..1]

Definition: Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C15 "DescriptionPresenceRule”, C16 "DescriptionUsageRule", C23 "ISINGuideline", C24

"ISINPresenceRule", C25 "OtherldentificationPresenceRule"
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Financiallnstrumentldentification <Fininstrmld> contains the following elements (see
"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282
Identification <ld> [1..1] Text 1282
Suffix <Sfx> [0..1] Text 1282
Type <Tp> [1.1] * 1282
Description <Desc> [0..1] Text 1283

Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.

On Condition

/Description is absent

Following Must be True

or

/1SIN Must be present

/Otherldentification[*] Must be present

e DescriptionUsageRule

Description must be used alone as the last resort.

¢ [SINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition

/ISIN is absent

Following Must be True

or

/0therldentification[*] Must be present

/Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition
/Otherldentification[*] is absent
Following Must be True

or

/1SIN Must be present
/Description Must be present

3.4.8.2 FinanciallnstrumentAttributes <FinIlnstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising a financial instrument other than a investment funds.
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Impacted by: C5 "AdditionalDetailsRule", C26 "PlaceOfListingRule"
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FinanciallnstrumentAttributes <FininstrmAttrbts> contains the following elements (see

"FinanciallnstrumentAttributes122" on page 1257 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PlaceOfListing <PIcOfListg> [0..1] + 1259
DayCountBasis <DayCntBsis> [0..1] + 1259
RegistrationForm <RegnForm> [0..1] + 1260
PaymentFrequency <PmtFrgcy> [0..1] + 1260
PaymentStatus <PmtSts> [0..1] * 1260
VariableRateChangeFrequency <VarblRateChngFrqcy> | [0..1] + 1260
ClassificationType <ClssfctnTp> [0..1] + 1261
OptionStyle <OptnStyle> [0..1] + 1261
OptionType <OptnTp> [0..1] + 1261
DenominationCurrency <DnmtnCcy> [0..1] CodeSet Cc2 1261
CouponDate <CpnDt> [0..1] Date 1262
ExpiryDate <XpryDt> [0..1] Date 1262
FloatingRateFixingDate <FltgRateFxgDt> [0..1] Date 1262
MaturityDate <MtrtyDt> [0..1] Date 1262
IssueDate <IsseDt> [0..1] Date 1262
NextCallableDate <NxtClIbIDt> [0..1] Date 1262
PutableDate <PutblDt> [0..1] Date 1263
DatedDate <DtdDt> [0..1] Date 1263
FirstPaymentDate <FrstPmtDt> [0..1] Date 1263
PreviousFactor <PrvsFctr> [0..1] Rate 1263
CurrentFactor <CurFctr> [0..1] Rate 1263
NextFactor <NxtFctr> [0..1] Rate 1263
InterestRate <IntrstRate> [0..1] Rate 1263
YieldToMaturityRate <YIdToMtrtyRate> [0..1] Rate 1263
NextInterestRate <NxtIntrstRate> [0..1] Rate 1264
IndexRateBasis <IndxRateBsis> [0..1] Rate 1264
CouponAttachedNumber <CpnAttchdNb> [0..1] + 1264
PoolNumber <PoolNb> [0..1] + 1264
VariableRatelndicator <VarblRatelnd> [0..1] Indicator 1264
Callablelndicator <Cllblind> [0..1] Indicator 1265
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Putablelndicator <Putblind> [0..1] Indicator 1265
MarketOrIndicativePrice <MktOrIndctvPric> [0..1] + 1265
ExercisePrice <ExrcPric> [0..1] + 1265
SubscriptionPrice <SbcptPric> [0..1] + 1266
ConversionPrice <ConvsPric> [0..1] * 1266
StrikePrice <StrkPric> [0..1] + 1266
MinimumNominalQuantity <MinNmnIQty> [0..1] + Cl4 1266
ContractSize <CtrctSz> [0..1] + Cl4 1267
UnderlyingFinanciallnstrumentldentification [0..%] + C1o0, 1267
<UndrlygFininstrmld> C12,
C16,
C18,
C20
FinanciallnstrumentAttributeAdditionalDetails [0..1] Text 1268
<FinInstrmAttrAddtIDtls>

Constraints

* AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttributeAdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

e PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO 10383
Market Identifier Code (MIC) must be used.

3.4.8.3 InvestmentFundsFinanciallnstrumentAttributes

<InvstmtFndsFinInstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising an investment funds financial instrument.
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InvestmentFundsFinanciallnstrumentAttributes <InvstmtFndsFininstrmAttrbts> contains the
following elements (see "Financiallnstrument22" on page 1283 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ClassType <ClssTp> [0..1] Text 1283
SecuritiesForm <SctiesForm> [0..1] CodeSet 1283
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1284
ProductGroup <PdctGrp> [0..1] Text 1284
UmbrellaName <UmbrlINm> [0..1] Text 1284
BaseCurrency <BaseCcy> [0..1] CodeSet C1 1284
DenominationCurrency <DnmtnCcy> [0..1] CodeSet C1l 1284
RequestedNAVCurrency <ReqdNAVCcy> [0..1] CodeSet Cc2 1285
DualFundindicator <DualFndind> [0..1] Indicator 1285
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C3 1285
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C3 1285

3.4.8.4 ValuationHaircutDetails <ValtnHrcutDtls>
Presence: [0..1]
Definition: Elements used to calculate the valuation haircut.

ValuationHaircutDetails <ValtnHrcutDtls> contains the following elements (see
"BasicCollateralValuation1Details" on page 1256 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ValuationHaircut <ValtnHrcut> [1..1] Rate 1256
HaircutSource <HrcutSrc> [0..1] * 1257

3.4.8.5 AggregateBalance <AggtBal>
Presence: [1..1]
Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227
3.4.8.6 AvailableBalance <AvlblBal>
Presence: [0..1]
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Definition: Total quantity of financial instruments of the balance that is available.

AvailableBalance <AvlblBal> contains the following elements (see "Balance25" on page 1225 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLongIndicator <ShrtLngind> [0..1] CodeSet 1225
Quantity <Qty> [1..1] + 1225
3.4.8.7 NotAvailableBalance <NotAvlbIBal>
Presence: [0..1]
Definition: Total quantity of financial instruments of the balance that is not available.
NotAvailableBalance <NotAvlbIBal> contains one of the following elements (see
"BalanceQuantityl7Choice" on page 1599 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Quantity <Qty> [1..1] + Cl4 1599
Or} Proprietary <Prtry> [1..1] + 1599

3.4.8.8 SafekeepingPlace <SfkpgPlc>

Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

Impacted by: C35 "SafekeepingPlaceFormatOrLEIRule"

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606

Constraints

« SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.

Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present

3.4.8.9 CorporateActionOptionType <CorpActnOptnTp>

Presence: [0..1]

Definition: Specifies the corporate action options available to the account owner.
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Datatype: "CorporateActionOption5Code” on page 1938

CodeName Name Definition
CASH Cash Option to choose cash.
SECU Security Distribution of securities to holders.

3.4.8.10 PriceDetails <PricDtls>
Presence: [0..*]
Definition: Price of the financial instrument in one or more currencies.

Impacted by: C43 "ValueRule"

PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Type <Tp> [1.1] t 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} UnknownIndicator <UknwnInd> [1..1] Indicator 1548
ValueType <ValTp> [1.1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <ld> [0..1] + 1549
Type <Tp> [1..1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550
Constraints
* ValueRule
If TypeOfPriceCode is not MRKT, then Value may not be expressed with Unknownlindicator.
3.4.8.11 ForeignExchangeDetails <FXDtls>
Presence: [0..*]
Definition: Information needed to process a currency exchange or conversion.
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ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"
on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
UnitCurrency <UnitCcy> [1..1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtglnstn> [0..1] + 1289

3.4.8.12 DaysAccrued <DaysAcrd>
Presence: [0..1]
Definition: Specifies the number of days used for calculating the accrued interest amount.

Datatype: "Number" on page 2070

3.4.8.13 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in the base currency of the account.

Impacted by: C18 "EligibleCollateralValueRule"

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see
"BalanceAmounts4" on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [0..1] + 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1212
BookValue <BookVal> [0..1] + 1213
EligibleCollateralValue <ElgblCollVal> [0..1] + 1213
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1213

Constraints

e EligibleCollateralValueRule

EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed
between the sender and receiver.
3.4.8.14 InstrumentCurrencyAmounts <InstrmCcyAmts>

Presence: [0..1]

Definition: Valuation amounts provided in the currency of the financial instrument.

Impacted by: C18 "EligibleCollateralValueRule"
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InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts4" on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [0..1] + 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1212
BookValue <BookVal> [0..1] + 1213
EligibleCollateralValue <ElgblCollVal> [0..1] + 1213
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1213

Constraints

e EligibleCollateralValueRule

EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed
between the sender and receiver.

3.4.8.15 QuantityBreakdown <QtyBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown71" on
page 1588 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
LotNumber <LotNb> [0..1] + 1588
LotQuantity <LotQty> [0..1] * 1589
LotDateTime <LotDtTm> [0..1] + 1589
LotPrice <LotPric> [0..1] + 1589
TypeOfPrice <TpOfPric> [0..1] * 1589

3.4.8.16 BalanceBreakdown <BalBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.
Impacted by: C9 "AvailableWithNoStatusRule", C38 "SubBalanceAdditionalDetailsRule"
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BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation24"

on page 1218 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1219
Quantity <Qty> [1..1] + 1219
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1219
QuantityBreakdown <QtyBrkdwn> [0..%] + 1220
AdditionalBalanceBreakdownDetails [0..%] + C19, 1220
<AddtIBalBrkdwnDtls> C39
Constraints
* AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/Quantity/QuantityAndAvailability Must be absent
e SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
3.4.8.17 AdditionalBalanceBreakdown <AddtIBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C19 "EligibleForCollateralPurposesRule", C39 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation24" on page 1215 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1215
Quantity <Qty> [1..1] + 1216
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1216
QuantityBreakdown <QtyBrkdwn> [0..%] + 1216

Constraints

» EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.

On Condition
/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes”
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Following Must be True
/Quantity/Quantity/QuantityAndAvailability Must be absent

* SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

3.4.8.18 BalanceAtSafekeepingPlace <BalAtSfkpgPlc>

Presence: [0..*]

Definition: Breakdown of positions per place of safekeeping (and optionally per place of listing).

Impacted by: C22 "HoldingAdditionalDetailsRule", C7 "AggregateBalanceGuideline"

BalanceAtSafekeepingPlace <BalAtSfkpgPIlc> contains the following
AggregateBalancePerSafekeepingPlace4l elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [1..1] + C35 61
PlaceOfListing <PIcOfListg> [0..1] + 61
Pledgee <Pldgee> [0..1] + cz7 61
AggregateBalance <AggtBal> [1..1] + 62
AvailableBalance <AvibIBal> [0..1] + 62
NotAvailableBalance <NotAvlblBal> [0..1] + 63
PriceDetails <PricDtls> [0..%] + C43 63
ForeignExchangeDetails <FXDtls> [0..%] + 63
DaysAccrued <DaysAcrd> [0..1] Quantity 64
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [0..1] * C18 64
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + Cc18 64
QuantityBreakdown <QtyBrkdwn> [0..%] + 65
ExposureType <XpsrTp> [0..1] + 65
BalanceBreakdown <BalBrkdwn> [0..%] + C9,C38 |66
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] * C19, 66
C39
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 67
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Constraints

e AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity should
be the sum of AvailableQuantity and NotAvailableQuantity.

¢ HoldingAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if HoldingAdditionnalDetails is present,
then it must not contain information that can be provided in a structured field.
3.4.8.18.1 SafekeepingPlace <SfkpgPlc>
Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

Impacted by: C35 "SafekeepingPlaceFormatOrLEIRule"

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606

Constraints

» SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.

Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present

3.4.8.18.2 PlaceOfListing <PlcOfListg>
Presence: [0..1]
Definition: Market(s) on which the security is listed.

PlaceOfListing <PlcOfListg> contains one of the following elements (see
"Marketldentification4Choice" on page 1335 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or MarketldentifierCode <MktldrCd> [1..1] IdentifierSet 1335
Or} Description <Desc> [1..1] Text 1335

3.4.8.18.3 Pledgee <Pldgee>
Presence: [0..1]
Definition: Entity to which the financial instruments are pledged.
Impacted by: C27 "PledgeeTypeAndldentificationOrLEIRule"
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Pledgee <Pldgee> contains the following elements (see "Pledgee4" on page 1518 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

PledgeeTypeAndldentification <PldgeeTpAndid> [0..1] 1518

{Or TypeAndldentification <TpAndld> [1..1] 1519
Identification <Id> [1..1] IdentifierSet C1 1519
PledgeeType <PldgeeTp> [1..1] CodeSet 1519

Or Identification <ld> [1.1] 1520
Identification <Id> [0..1] Text 1520
PledgeeType <PldgeeTp> [1..1] CodeSet 1520

Or} Proprietary <Prtry> [1..1] + 1520
LEI <LEI> [0..1] IdentifierSet 1521

Constraints

* PledgeeTypeAndldentificationOrLEIRule

PledgeeTypeAndldentification must be present or LEI must be present.
Following Must be True
/PledgeeTypeAndldentification Must be present
or /LEl Must be present
3.4.8.18.4 AggregateBalance <AggtBal>
Presence: [1..1]
Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLngInd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227

3.4.8.18.5 AvailableBalance <AviblBal>
Presence: [0..1]
Definition: Total quantity of financial instruments of the balance that is available.

AvailableBalance <AvlbIBal> contains the following elements (see "Balance25" on page 1225 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLngInd> [0..1] CodeSet 1225
Quantity <Qty> [1..1] + 1225
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3.4.8.18.6 NotAvailableBalance <NotAvlIblBal>

Presence: [0..1]

Definition: Total quantity of financial instruments of the balance that is not available.

NotAvailableBalance <NotAvlbIBal> contains one of the following elements (see
"BalanceQuantityl7Choice" on page 1599 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Quantity <Qty> [1..1] + Cl4 1599
Or} Proprietary <Prtry> [1..1] + 1599

3.4.8.18.7 PriceDetails <PricDtls>

Presence: [0..*]

Definition: Price of the financial instrument in one or more currencies.

Impacted by: C43 "ValueRule"

PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Type <Tp> [1.1] + 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} Unknownlindicator <Uknwnind> [1.1] Indicator 1548
ValueType <ValTp> [1..1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <Ild> [0..1] * 1549
Type <Tp> [1.1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550
Constraints
* ValueRule
If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.
3.4.8.18.8 ForeignExchangeDetails <FXDtls>
Presence: [0..*]
Definition: Information needed to process a currency exchange or conversion.
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ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"

on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
UnitCurrency <UnitCcy> [1..1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtglnstn> [0..1] + 1289
3.4.8.18.9 DaysAccrued <DaysAcrd>

Presence: [0..1]

Definition: Specifies the number of days used for calculating the accrued interest amount.

Datatype: "Number" on page 2070

3.4.8.18.10 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>

Presence: [0..1]

Definition: Valuation amounts provided in the base currency of the account.

Impacted by: C18 "EligibleCollateralValueRule"

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see

"BalanceAmounts4" on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.

HoldingValue <HIdgVal> [0..1] + 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] * 1212
BookValue <BookVal> [0..1] * 1213
EligibleCollateralValue <ElgblCollVal> [0..1] * 1213
AccruedInterestAmount <AcrdintrstAmt> [0..1] + 1213

Constraints

» EligibleCollateralValueRule

EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed

between the sender and receiver.

3.4.8.18.11 InstrumentCurrencyAmounts <InstrmCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in the currency of the financial instrument.

Impacted by: C18 "EligibleCollateralValueRule"
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InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts4" on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [0..1] + 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1212
BookValue <BookVal> [0..1] + 1213
EligibleCollateralValue <ElgblCollVal> [0..1] + 1213
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1213

Constraints

e EligibleCollateralValueRule

EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed
between the sender and receiver.

3.4.8.18.12 QuantityBreakdown <QtyBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown71" on
page 1588 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
LotNumber <LotNb> [0..1] + 1588
LotQuantity <LotQty> [0..1] * 1589
LotDateTime <LotDtTm> [0..1] + 1589
LotPrice <LotPric> [0..1] * 1589
TypeOfPrice <TpOfPric> [0..1] + 1589

3.4.8.18.13 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Specifies the underlying business area/type of trade causing the collateral movement.

ExposureType <XpsrTp> contains one of the following elements (see "ExposureType24Choice" on
page 1367 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1368
Or} Proprietary <Prtry> [1..1] + 1369
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3.4.8.18.14 BalanceBreakdown <BalBrkdwn>

Presence: [0..*]

Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.

Impacted by: C9 "AvailableWithNoStatusRule", C38 "SubBalanceAdditionalDetailsRule"

BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation24"
on page 1218 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1219
Quantity <Qty> [1..1] + 1219
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1219
QuantityBreakdown <QtyBrkdwn> [0..%] + 1220
AdditionalBalanceBreakdownDetails [0..%] + C19, 1220
<AddtIBalBrkdwnDtls> C39
Constraints
¢ AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/Quantity/QuantityAndAvailability Must be absent
e SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
3.4.8.18.15 AdditionalBalanceBreakdown <AddtIiBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C19 "EligibleForCollateralPurposesRule", C39 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation24" on page 1215 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1215
Quantity <Qty> [1..1] * 1216
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1216
QuantityBreakdown <QtyBrkdwn> [0..%] + 1216
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Constraints

« EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.

On Condition

/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes*
Following Must be True

/Quantity/Quantity/QuantityAndAvailability Must be absent

* SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

3.4.8.18.16 HoldingAdditionalDetails <HIdgAddtIDtls>
Presence: [0..1]
Definition: Provides additional information on the holding.
Datatype: "RestrictedFINXMax350Text" on page 2078

3.4.8.19 HoldingAdditionalDetails <HIdgAddtIDtls>
Presence: [0..1]
Definition: Provides additional information on the holding.
Datatype: "RestrictedFINXMax350Text" on page 2078

3.4.8.20 SupplementaryData <SplmtryData>
Presence: [0..%]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C41 "SupplementaryDataRule"

SupplementaryData <SplmtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PIcAndNm> [0..1] Text 1474
Envelope <Envip> [1..1] (External Schema) 1475

Constraints

¢ SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.

3.4.9 SubAccountDetails <SubAcctDtls>

Presence: [0..*]

Definition: Sub-account of the safekeeping or investment account.
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Impacted by: C3 "ActivityAndBalanceForSubAccountlRule", C4
"ActivityAndBalanceForSubAccount2Rule", C30 "SafekeepingAccountOrBlockChainAddress1Rule",
C32 "safekeepingAccountOrBlockChainAddress2Rule"”, C34
"SafekeepingAccountOrBlockChainAddress3Rule", C40 "SubSafekeepingReportingRule"
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SubAccountDetails <SubAcctDtls> contains the following SubAccountldentification69 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

AccountOwner <AcctOwnr> [0..1] + 71
SafekeepingAccount <SfkpgAcct> [0..1] + 71
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 71
ActivityIndicator <Actvtylnd> [1..1] Indicator 72
BalanceForSubAccount <BalForSubAcct> [0..%] c1o0, 72

C20,

C21, C6

Financiallnstrumentldentification <FinInstrmld> [1..1] + C15, 74

C16,

C23,

C24,

C25
FinanciallnstrumentAttributes <FininstrmAttrbts> [0..1] + C5,C26 |75
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 77

<InvstmtFndsFininstrmAttrbts>

ValuationHaircutDetails <ValtnHrcutDtls> [0..1] + 78
AggregateBalance <AggtBal> [1..1] + 78
AvailableBalance <AvlblBal> [0..1] + 78
NotAvailableBalance <NotAvlblBal> [0..1] + 79
SafekeepingPlace <SfkpgPlc> [0..1] * C35 79
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 79
PriceDetails <PricDtls> [0..%] + C43 80
ForeignExchangeDetails <FXDtls> [0..%] + 80
DaysAccrued <DaysAcrd> [0..1] Quantity 81
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [0..1] * C18 81
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + C18 81
QuantityBreakdown <QtyBrkdwn> [0..%] + 82
BalanceBreakdown <BalBrkdwn> [0..%] + C9,C38 |82
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C19, 83

C39
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C22,C7 |84
SafekeepingPlace <SfkpgPlc> [1..1] * C35 85
PlaceOfListing <PlcOfListg> [0..1] + 85
Pledgee <Pldgee> [0..1] + ca7 85
AggregateBalance <AggtBal> [1..1] + 86
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AvailableBalance <AvlblBal> [0..1] + 86
NotAvailableBalance <NotAvlbIBal> [0..1] + 87
PriceDetails <PricDtls> [0..%] + C43 87
ForeignExchangeDetails <FXDtls> [0..%] + 87
DaysAccrued <DaysAcrd> [0..1] Quantity 88
AccountBaseCurrencyAmounts [0..1] + c18 88
<AcctBaseCcyAmts>
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + C18 88
QuantityBreakdown <QtyBrkdwn> [0..%] + 89
ExposureType <XpsrTp> [0..1] + 89
BalanceBreakdown <BalBrkdwn> [0..%] + C9, C38 |89
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C19, 90
C39
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 91
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 91
SupplementaryData <SplmtryData> [0..%] + C41 91

Constraints

< ActivityAndBalanceForSubAccountlRule

If the Activitylndicator is TRUE (Yes), then at least one occurrence of BalanceForSubAccount must
be present.

On Condition
/Activitylndicator is equal to value "true”
Following Must be True
/BalanceForSubAccount[1] Must be present

« ActivityAndBalanceForSubAccount2Rule
If the Activitylndicator is FALSE (No), then BalanceForSubAccount must not be present.

On Condition

/Activitylndicator is equal to value "false”
Following Must be True

/BalanceForSubAccount[*] Must be absent

« SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWallet Must be absent

» SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
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On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

« SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
Oor /BlockChainAddressOrWallet Must be present

* SubSafekeepingReportingRule

Use of consolidated reports on a sub-safekeeping account must be bilaterally agreed between
sender and receiver.

3.4.9.1 AccountOwner <AcctOwnr>
Presence: [0..1]
Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains the following elements (see "Partyldentification156" on
page 1522 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 1522
LEI <LEI> [0.1] IdentifierSet 1522

3.4.9.2 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]
Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount34" on
page 1151 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 1151
Type <Tp> [0..1] + 1151
Name <Nm> [0..1] Text 1151

3.4.9.3 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>
Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

Settlement And Reconciliation - ISO 15022 Variants - 71 February 2022
Maintenance 2021-2022



Approved by the Securities SEG on 20 January 2022

semt.002.002.11
SecuritiesBalanceCustodyReport002V11

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

"BlockChainAddressWallet6" on page 1384 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1384
Type <Tp> [0..1] + 1384
Name <Nm> [0..1] Text 1385

3.4.9.4 Activitylndicator <ActvtyInd>

Presence: [1..1]

Definition: Indicates whether there is activity or information update reported in the statement.

Datatype: One of the following values must be used (see "YesNolndicator" on page 2069):

* Meaning When True: Yes

e Meaning When False: No

3.4.9.5 BalanceForSubAccount <BalForSubAcct>

Presence: [0..*]

Definition: Net position of a segregated holding, in a single security, within the overall position held in a
securities subaccount.

Impacted by: C10 "BalanceAtSafekeepingPlaceRule", C20 "FinanciallnstrumentAttributesRule”, C21
"HoldingAdditionalDetailsRule", C6 "AggregateBalanceGuideline"
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BalanceForSubAccount <BalForSubAcct> contains the following AggregateBalancelnformation44

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Financiallnstrumentldentification <FinInstrmld> [1..1] + C15, 74

C1s,

C23,

C24,

C25
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C26 |75
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 77

<InvstmtFndsFinInstrmAttrbts>

ValuationHaircutDetails <ValtnHrcutDtls> [0..1] + 78
AggregateBalance <AggtBal> [1..1] + 78
AvailableBalance <AvlblBal> [0..1] + 78
NotAvailableBalance <NotAvibIBal> [0..1] * 79
SafekeepingPlace <SfkpgPlc> [0..1] + C35 79
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 79
PriceDetails <PricDtls> [0..%] + C43 80
ForeignExchangeDetails <FXDtls> [0..%] + 80
DaysAccrued <DaysAcrd> [0..1] Quantity 81
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [0..1] * C18 81
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * C18 81
QuantityBreakdown <QtyBrkdwn> [0..%] + 82
BalanceBreakdown <BalBrkdwn> [0..%] + C9,C38 |82
AdditionalBalanceBreakdown <AddtlBalBrkdwn> [0..%] + C19, 83

C39
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C22,C7 |84
SafekeepingPlace <SfkpgPlc> [1..1] + C35 85
PlaceOfListing <PlcOfListg> [0..1] + 85
Pledgee <Pldgee> [0..1] + ca7 85
AggregateBalance <AggtBal> [1..1] + 86
AvailableBalance <AvlbIBal> [0..1] + 86
NotAvailableBalance <NotAvlblBal> [0..1] + 87
PriceDetails <PricDtls> [0..%] + C43 87
ForeignExchangeDetails <FXDtls> [0..%] + 87
DaysAccrued <DaysAcrd> [0..1] Quantity 88
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [0..1] + C18 88
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + C18 88
QuantityBreakdown <QtyBrkdwn> [0..%] + 89
ExposureType <XpsrTp> [0..1] + 89
BalanceBreakdown <BalBrkdwn> [0..%] + C9, C38 |89
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] * C19, 90
C39
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 91
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 91
SupplementaryData <SplmtryData> [0..%] + C41 91

Constraints

e AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity should
be the sum of AvailableQuantity and NotAvailableQuantity.

» BalanceAtSafekeepingPlaceRule

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

* FinanciallnstrumentAttributesRule

If InvestmentFundsFinanciallnstrumentAttributes is present, then FinanciallnstrumentAttributes is not
allowed.

* HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

3.4.9.5.1 Financiallnstrumentldentification <FinIlnstrmld>

Presence: [1..1]

Definition: Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C15 "DescriptionPresenceRule”, C16 "DescriptionUsageRule", C23 "ISINGuideline", C24

"ISINPresenceRule", C25 "OtherldentificationPresenceRule"
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Financiallnstrumentldentification <Fininstrmld> contains the following elements (see
"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282
Identification <ld> [1..1] Text 1282
Suffix <Sfx> [0..1] Text 1282
Type <Tp> [1.1] * 1282
Description <Desc> [0..1] Text 1283

Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.

On Condition

/Description is absent

Following Must be True

or

/1SIN Must be present

/Otherldentification[*] Must be present

e DescriptionUsageRule

Description must be used alone as the last resort.

¢ [SINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition

/ISIN is absent

Following Must be True

or

/0therldentification[*] Must be present

/Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition
/Otherldentification[*] is absent
Following Must be True

or

/1SIN Must be present
/Description Must be present

3.4.9.5.2 FinanciallnstrumentAttributes <FinlnstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising a financial instrument other than a investment funds.

Impacted by: C5 "AdditionalDetailsRule", C26 "PlaceOfListingRule"
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FinanciallnstrumentAttributes <FininstrmAttrbts> contains the following elements (see

"FinanciallnstrumentAttributes122" on page 1257 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PlaceOfListing <PIcOfListg> [0..1] + 1259
DayCountBasis <DayCntBsis> [0..1] + 1259
RegistrationForm <RegnForm> [0..1] + 1260
PaymentFrequency <PmtFrgcy> [0..1] + 1260
PaymentStatus <PmtSts> [0..1] * 1260
VariableRateChangeFrequency <VarblRateChngFrqcy> | [0..1] + 1260
ClassificationType <ClssfctnTp> [0..1] + 1261
OptionStyle <OptnStyle> [0..1] + 1261
OptionType <OptnTp> [0..1] + 1261
DenominationCurrency <DnmtnCcy> [0..1] CodeSet Cc2 1261
CouponDate <CpnDt> [0..1] Date 1262
ExpiryDate <XpryDt> [0..1] Date 1262
FloatingRateFixingDate <FltgRateFxgDt> [0..1] Date 1262
MaturityDate <MtrtyDt> [0..1] Date 1262
IssueDate <IsseDt> [0..1] Date 1262
NextCallableDate <NxtClIbIDt> [0..1] Date 1262
PutableDate <PutblDt> [0..1] Date 1263
DatedDate <DtdDt> [0..1] Date 1263
FirstPaymentDate <FrstPmtDt> [0..1] Date 1263
PreviousFactor <PrvsFctr> [0..1] Rate 1263
CurrentFactor <CurFctr> [0..1] Rate 1263
NextFactor <NxtFctr> [0..1] Rate 1263
InterestRate <IntrstRate> [0..1] Rate 1263
YieldToMaturityRate <YIdToMtrtyRate> [0..1] Rate 1263
NextInterestRate <NxtIntrstRate> [0..1] Rate 1264
IndexRateBasis <IndxRateBsis> [0..1] Rate 1264
CouponAttachedNumber <CpnAttchdNb> [0..1] + 1264
PoolNumber <PoolNb> [0..1] + 1264
VariableRatelndicator <VarblRatelnd> [0..1] Indicator 1264
Callablelndicator <Cllblind> [0..1] Indicator 1265
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Putablelndicator <Putblind> [0..1] Indicator 1265
MarketOrIndicativePrice <MktOrIndctvPric> [0..1] + 1265
ExercisePrice <ExrcPric> [0..1] + 1265
SubscriptionPrice <SbcptPric> [0..1] + 1266
ConversionPrice <ConvsPric> [0..1] * 1266
StrikePrice <StrkPric> [0..1] + 1266
MinimumNominalQuantity <MinNmnIQty> [0..1] + Cl4 1266
ContractSize <CtrctSz> [0..1] + Cl4 1267
UnderlyingFinanciallnstrumentldentification [0..%] + C1o0, 1267
<UndrlygFininstrmld> C12,
C16,
C18,
C20
FinanciallnstrumentAttributeAdditionalDetails [0..1] Text 1268
<FinInstrmAttrAddtIDtls>

Constraints

* AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttributeAdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

e PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO 10383
Market Identifier Code (MIC) must be used.

3.4.9.5.3 InvestmentFundsFinanciallnstrumentAttributes <InvstmtFndsFinInstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising an investment funds financial instrument.
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InvestmentFundsFinanciallnstrumentAttributes <InvstmtFndsFininstrmAttrbts> contains the
following elements (see "Financiallnstrument22" on page 1283 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ClassType <ClssTp> [0..1] Text 1283
SecuritiesForm <SctiesForm> [0..1] CodeSet 1283
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1284
ProductGroup <PdctGrp> [0..1] Text 1284
UmbrellaName <UmbrlINm> [0..1] Text 1284
BaseCurrency <BaseCcy> [0..1] CodeSet C1 1284
DenominationCurrency <DnmtnCcy> [0..1] CodeSet C1l 1284
RequestedNAVCurrency <ReqdNAVCcy> [0..1] CodeSet Cc2 1285
DualFundindicator <DualFndind> [0..1] Indicator 1285
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C3 1285
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C3 1285
3.4.9.5.4 ValuationHaircutDetails <ValtnHrcutDtls>

Presence: [0..1]

Definition: Elements used to calculate the valuation haircut.

ValuationHaircutDetails <ValtnHrcutDtls> contains the following elements (see

"BasicCollateralValuation1Details" on page 1256 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

ValuationHaircut <ValtnHrcut> [1..1] Rate 1256
HaircutSource <HrcutSrc> [0..1] + 1257

3.4.9.5.5 AggregateBalance <AggtBal>
Presence: [1..1]
Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227
3.4.9.5.6 AvailableBalance <AvlbIBal>
Presence: [0..1]
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Definition: Total quantity of financial instruments of the balance that is available.

AvailableBalance <AvlblBal> contains the following elements (see "Balance25" on page 1225 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLongIndicator <ShrtLngind> [0..1] CodeSet 1225
Quantity <Qty> [1..1] + 1225
3.4.9.5.7 NotAvailableBalance <NotAvIblBal>
Presence: [0..1]
Definition: Total quantity of financial instruments of the balance that is not available.
NotAvailableBalance <NotAvlbIBal> contains one of the following elements (see
"BalanceQuantityl7Choice" on page 1599 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Quantity <Qty> [1..1] + Cl4 1599
Or} Proprietary <Prtry> [1..1] + 1599

3.4.9.5.8 SafekeepingPlace <SfkpgPlc>
Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

Impacted by: C35 "SafekeepingPlaceFormatOrLEIRule”

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIlcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606

Constraints

» SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.
Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present
3.4.9.5.9 CorporateActionOptionType <CorpActnOptnTp>
Presence: [0..1]
Definition: Specifies the corporate action options available to the account owner.

Datatype: "CorporateActionOption5Code" on page 1938
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CodeName Name Definition
CASH Cash Option to choose cash.
SECU Security Distribution of securities to holders.

3.4.9.5.10 PriceDetails <PricDtls>

Presence: [0..*]

Definition: Price of the financial instrument in one or more currencies.

Impacted by: C43 "ValueRule"

PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

Maintenance 2021-2022

details)
Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
Type <Tp> [1..1] t 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} Unknownindicator <UknwnInd> [1..1] Indicator 1548
ValueType <ValTp> [1..1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <ld> [0..1] + 1549
Type <Tp> [1..1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550
Constraints
* ValueRule
If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.
3.4.9.5.11 ForeignExchangeDetails <FXDtls>
Presence: [0..*]
Definition: Information needed to process a currency exchange or conversion.
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ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"

on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
UnitCurrency <UnitCcy> [1..1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtglnstn> [0..1] + 1289
3.4.9.5.12 DaysAccrued <DaysAcrd>

Presence: [0..1]

Definition: Specifies the number of days used for calculating the accrued interest amount.

Datatype: "Number" on page 2070

3.4.9.5.13 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>

Presence: [0..1]

Definition: Valuation amounts provided in the base currency of the account.

Impacted by: C18 "EligibleCollateralValueRule"

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see

"BalanceAmounts4" on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.

HoldingValue <HIdgVal> [0..1] + 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] * 1212
BookValue <BookVal> [0..1] * 1213
EligibleCollateralValue <ElgblCollVal> [0..1] * 1213
AccruedInterestAmount <AcrdintrstAmt> [0..1] + 1213

Constraints

» EligibleCollateralValueRule

EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed

between the sender and receiver.

3.4.9.5.14 InstrumentCurrencyAmounts <InstrmCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in the currency of the financial instrument.

Impacted by: C18 "EligibleCollateralValueRule"
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InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts4" on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [0..1] + 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1212
BookValue <BookVal> [0..1] + 1213
EligibleCollateralValue <ElgblCollVal> [0..1] + 1213
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1213

Constraints

e EligibleCollateralValueRule

EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed
between the sender and receiver.

3.4.9.5.15 QuantityBreakdown <QtyBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown71" on
page 1588 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
LotNumber <LotNb> [0..1] + 1588
LotQuantity <LotQty> [0..1] * 1589
LotDateTime <LotDtTm> [0..1] + 1589
LotPrice <LotPric> [0..1] * 1589
TypeOfPrice <TpOfPric> [0..1] + 1589

3.4.9.5.16 BalanceBreakdown <BalBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.
Impacted by: C9 "AvailableWithNoStatusRule", C38 "SubBalanceAdditionalDetailsRule"
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BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation24"
on page 1218 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1219
Quantity <Qty> [1..1] + 1219
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1219
QuantityBreakdown <QtyBrkdwn> [0..%] + 1220
AdditionalBalanceBreakdownDetails [0..%] * C19, 1220
<AddtIBalBrkdwnDtls> C39
Constraints
* AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/Quantity/QuantityAndAvailability Must be absent
e SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
3.4.9.5.17 AdditionalBalanceBreakdown <AddtIBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C19 "EligibleForCollateralPurposesRule", C39 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation24" on page 1215 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1215
Quantity <Qty> [1.1] t 1216
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1216
QuantityBreakdown <QtyBrkdwn> [0..%] + 1216

Constraints

« EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.

On Condition
/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes*
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Following Must be True
/Quantity/Quantity/QuantityAndAvailability Must be absent

* SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

3.4.9.5.18 BalanceAtSafekeepingPlace <BalAtSfkpgPlc>

Presence: [0..*]

Definition: Breakdown of positions per place of safekeeping (and optionally per place of listing).

Impacted by: C22 "HoldingAdditionalDetailsRule", C7 "AggregateBalanceGuideline"

BalanceAtSafekeepingPlace <BalAtSfkpgPlc> contains the following
AggregateBalancePerSafekeepingPlace4l elements

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [1..1] + C35 85
PlaceOfListing <PlcOfListg> [0..1] + 85
Pledgee <Pldgee> [0..1] + cz7 85
AggregateBalance <AggtBal> [1..1] * 86
AvailableBalance <AvlblBal> [0..1] + 86
NotAvailableBalance <NotAvlblBal> [0..1] + 87
PriceDetails <PricDtls> [0..%] + C43 87
ForeignExchangeDetails <FXDtls> [0..%] + 87
DaysAccrued <DaysAcrd> [0..1] Quantity 88
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [0..1] * C18 88
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * C18 88
QuantityBreakdown <QtyBrkdwn> [0..%] + 89
ExposureType <XpsrTp> [0..1] + 89
BalanceBreakdown <BalBrkdwn> [0..%] + C9, C38 |89
AdditionalBalanceBreakdown <AddtlBalBrkdwn> [0..%] + C19, 90
C39
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 91
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Constraints

e AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity should
be the sum of AvailableQuantity and NotAvailableQuantity.

¢ HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if HoldingAdditionnalDetails is present,
then it must not contain information that can be provided in a structured field.

3.4.9.5.18.1 SafekeepingPlace <SfkpgPlc>

Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities

Depository (ICSD).

Impacted by: C35 "SafekeepingPlaceFormatOrLEIRule”

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or

MessageElement<XML Tag>

Mult.

Type

Constr.

No.

Page

SafekeepingPlaceFormat <SfkpgPIlcFrmt>

[0..1]

+

1605

LEI <LEI>

[0..1]

IdentifierSet

1606

Constraints

» SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.

Following Must be True
/SafekeepingPlaceFormat Must be present
/LEl Must be present

or

3.4.9.5.18.2 PlaceOfListing <PlcOfListg>

Presence: [0..1]

Definition: Market(s) on which the security is listed.

PlaceOfListing <PlcOfListg> contains one of the following elements (see
"Marketldentification4Choice" on page 1335 for details)

Or

MessageElement<XML Tag>

Mult.

Type

Constr.

No.

Page

{Or

MarketldentifierCode <MktldrCd>

[1..1]

IdentifierSet

1335

Or}

Description <Desc>

[1..1]

Text

1335

3.4.9.5.18.3 Pledgee <Pldgee>

Presence: [0..1]

Definition: Entity to which the financial instruments are pledged.

Impacted by: C27 "PledgeeTypeAndldentificationOrLEIRule"
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Pledgee <Pldgee> contains the following elements (see "Pledgee4" on page 1518 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

PledgeeTypeAndldentification <PldgeeTpAndid> [0..1] 1518

{Or TypeAndldentification <TpAndld> [1..1] 1519
Identification <Id> [1..1] IdentifierSet C1 1519
PledgeeType <PldgeeTp> [1..1] CodeSet 1519

Or Identification <ld> [1.1] 1520
Identification <Id> [0..1] Text 1520
PledgeeType <PldgeeTp> [1..1] CodeSet 1520

Or} Proprietary <Prtry> [1..1] + 1520
LEI <LEI> [0..1] IdentifierSet 1521

Constraints

* PledgeeTypeAndldentificationOrLEIRule

PledgeeTypeAndldentification must be present or LEI must be present.

Following Must be True

/PledgeeTypeAndldentification Must be present

or /LEl Must be present

3.4.9.5.18.4 AggregateBalance <AggtBal>

Presence: [1..1]

Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227

3.4.9.5.18.5 AvailableBalance <AvlblBal>

Presence: [0..1]

Definition: Total quantity of financial instruments of the balance that is available.

AvailableBalance <AvlbIBal> contains the following elements (see "Balance25" on page 1225 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [0..1] CodeSet 1225
Quantity <Qty> [1..1] * 1225
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3.4.9.5.18.6 NotAvailableBalance <NotAvlblBal>

Presence: [0..1]

Definition: Total quantity of financial instruments of the balance that is not available.

NotAvailableBalance <NotAvlbIBal> contains one of the following elements (see
"BalanceQuantityl7Choice" on page 1599 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Quantity <Qty> [1..1] + Cl4 1599
Or} Proprietary <Prtry> [1..1] + 1599

3.4.9.5.18.7 PriceDetails <PricDtls>

Presence: [0..*]

Definition: Price of the financial instrument in one or more currencies.

Impacted by: C43 "ValueRule"

PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Type <Tp> [1.1] * 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} UnknownIndicator <UknwnInd> [1..1] Indicator 1548
ValueType <ValTp> [1.1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <ld> [0..1] + 1549
Type <Tp> [1..1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550
Constraints
* ValueRule
If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.
3.4.9.5.18.8 ForeignExchangeDetails <FXDtls>
Presence: [0..*]
Definition: Information needed to process a currency exchange or conversion.
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ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"
on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
UnitCurrency <UnitCcy> [1..1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtglnstn> [0..1] * 1289
3.4.9.5.18.9 DaysAccrued <DaysAcrd>

Presence: [0..1]

Definition: Specifies the number of days used for calculating the accrued interest amount.

Datatype: "Number" on page 2070

3.4.9.5.18.10 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>

Presence: [0..1]

Definition: Valuation amounts provided in the base currency of the account.

Impacted by: C18 "EligibleCollateralValueRule"

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see

"BalanceAmounts4” on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.

HoldingValue <HIdgVal> [0..1] * 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1212
BookValue <BookVal> [0..1] * 1213
EligibleCollateralValue <ElgblCollVal> [0..1] * 1213
AccruedInterestAmount <AcrdIntrstAmt> [0..1] * 1213

Constraints

« EligibleCollateralValueRule

EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed
between the sender and receiver.

3.4.9.5.18.11 InstrumentCurrencyAmounts <InstrmCcyAmts>

Presence: [0..1]

Definition: Valuation amounts provided in the currency of the financial instrument.

Impacted by: C18 "EligibleCollateralValueRule"
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InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts4" on page 1212 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [0..1] + 1212
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1212
BookValue <BookVal> [0..1] + 1213
EligibleCollateralValue <ElgblCollVal> [0..1] + 1213
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1213

Constraints

» EligibleCollateralValueRule
EligibleCollateralValue is only to be used in (I)CSD-participant communication or if bilaterally agreed
between the sender and receiver.
3.4.9.5.18.12 QuantityBreakdown <QtyBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown71" on
page 1588 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
LotNumber <LotNb> [0..1] + 1588
LotQuantity <LotQty> [0..1] * 1589
LotDateTime <LotDtTm> [0..1] + 1589
LotPrice <LotPric> [0..1] + 1589
TypeOfPrice <TpOfPric> [0..1] + 1589

3.4.9.5.18.13 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Specifies the underlying business area/type of trade causing the collateral movement.

ExposureType <XpsrTp> contains one of the following elements (see "ExposureType24Choice" on
page 1367 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1368
Or} Proprietary <Prtry> [1..1] + 1369

3.4.9.5.18.14 BalanceBreakdown <BalBrkdwn>

Presence: [0..*]
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Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.

Impacted by: C9 "AvailableWithNoStatusRule", C38 "SubBalanceAdditionalDetailsRule"

BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation24"
on page 1218 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1219
Quantity <Qty> [1..1] + 1219
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1219
QuantityBreakdown <QtyBrkdwn> [0..%] + 1220
AdditionalBalanceBreakdownDetails [0..%] + C19, 1220
<AddtIBalBrkdwnDtls> C39
Constraints
¢ AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/Quantity/QuantityAndAvailability Must be absent
* SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
3.4.9.5.18.15 AdditionalBalanceBreakdown <AddtIBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C19 "EligibleForCollateralPurposesRule", C39 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation24" on page 1215 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1215
Quantity <Qty> [1..1] + 1216
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1216
QuantityBreakdown <QtyBrkdwn> [0..%] + 1216

Constraints

e EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.
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On Condition
/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes*

Following Must be True
/Quantity/Quantity/QuantityAndAvailability Must be absent

» SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetalils is
used, them it must not contain information that can be provided in a structured field.
3.4.9.5.18.16 HoldingAdditionalDetails <HIdgAddtIDtls>
Presence: [0..1]
Definition: Provides additional information on the holding.

Datatype: "RestrictedFINXMax350Text" on page 2078

3.4.9.5.19 HoldingAdditionalDetails <HIdgAddtIDtls>
Presence: [0..1]
Definition: Provides additional information on the holding.

Datatype: "RestrictedFINXMax350Text" on page 2078

3.4.9.5.20 SupplementaryData <SplmtryData>
Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C41 "SupplementaryDataRule"

SupplementaryData <SplmtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 1474
Envelope <Envip> [1..1] (External Schema) 1475

Constraints

¢ SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.

3.4.10 AccountBaseCurrencyTotalAmounts
<AcctBaseCcyTtIAmts>
Presence: [0..1]
Definition: Total valuation amounts provided in the base currency of the account.

Impacted by: C42 "TotalEligibleCollateralValueRule"
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AccountBaseCurrencyTotalAmounts <AcctBaseCcyTtIAmts> contains the following
TotalValuelnPageAndStatement3 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> [0..1] + 92
TotalHoldingsValueOfStatement <TtlHIdgsValOfStmt> | [1..1] + 92
TotalBookValueOfStatement <TtIBookValOfStmt> [0..1] + 92
TotalEligibleCollateralValue <TtlElgblCollVal> [0..1] + 93

Constraints

e TotalEligibleCollateralValueRule

Total eligible collateral value is only to be used in (I)CSD-participant communication or if bilaterally
agreed between the sender and receiver.

3.4.10.1 TotalHoldingsValueOfPage <TtIHIdgsValOfPg>
Presence: [0..1]
Definition: Total value of positions reported in this message.

TotalHoldingsValueOfPage <TtIHIdgsValOfPg> contains the following elements (see
"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 1152
Sign <Sgn> [1..1] Indicator 1153

3.4.10.2 TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt>
Presence: [1..1]

Definition: Total value of positions reported in this statement (a statement may comprise one or more
messages).

TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> contains the following elements (see
"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 1152
Sign <Sgn> [1..1] Indicator 1153

3.4.10.3 TotalBookValueOfStatement <TtIBookValOfStmt>

Presence: [0..1]

Definition: Total book value of positions reported in this statement (a statement may comprise one or
more messages).

Settlement And Reconciliation - ISO 15022 Variants - 92 February 2022
Maintenance 2021-2022



semt.002.002.11

Approved by the Securities SEG on 20 January 2022
SecuritiesBalanceCustodyReport002V11

TotalBookValueOfStatement <TtIBookValOfStmt> contains the following elements (see
"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 |1152
Sign <Sgn> [1..1] Indicator 1153

3.4.10.4 TotalEligibleCollateralValue <TtIElgblCollVal>

Presence: [0..1]

Definition: Total value of the holdings eligible for collateral purposes reported in this statement (a
statement may comprise one or more messages).

TotalEligibleCollateralValue <TtlEIgbICollVal> contains the following elements (see
"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 |1152
Sign <Sgn> [1..1] Indicator 1153
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MessageDefinition Functionality

Scope

An account servicer sends a SecuritiesBalanceAccountingReport to an account owner to provide, at a
moment in time, valuations of the portfolio together with details of each financial instrument holding.

The account servicer/owner relationship may be:
- an accounting agent acting on behalf of an account owner, or

- a transfer agent acting on behalf of a fund manager or an account owner's designated agent.

Usage

The message should be sent at a frequency agreed bi-laterally between the account servicer and the
account owner.

The message can be sent either audited or un-audited and may be provided on a trade date,
contractual or settlement date basis.

This message can only be used to list the holdings of a single (master) account. However, it is possible
to break down these holdings into one or several sub-accounts. Therefore, the message can be used to
either specify holdings at

- the main account level, or,

- the sub-account level.

This message can be used to report where the financial instruments are safe-kept, physically or
notionally. If a security is held in more than one safekeeping place, this can also be indicated.

The SecuritiesBalanceAccountingReport message should not be used for trading purposes.

There may be one or more intermediary parties, for example, an intermediary or a concentrator
between the account owner and account servicer.

The message may also be used to:
- re-send a message previously sent,
- provide a third party with a copy of a message for information,

- re-send to a third party a copy of a message for information using the relevant elements in the
Business Application Header.

Outline
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The SecuritiesBalanceAccountingReport002V11 MessageDefinition is composed of 11
MessageBuildingBlocks:

A. Pagination
Page number of the message (within a statement) and continuation indicator to indicate that the
statement is to continue or that the message is the last page of the statement.

B. StatementGeneralDetails
Provides general information on the report.

C. AccountOwner
Party that legally owns the account.

D. AccountServicer
Party that manages the account on behalf of the account owner, that is, manages the registration
and booking of entries on the account, calculates balances on the account and provides
information about the account.

E. SafekeepingAccount
Account to or from which a securities entry is made.

F. BlockChainAddressOrWallet
Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

G. IntermediaryInformation
Information about the party that provides services relating to financial products to investors, for
example, advice on products and placement of orders for the investment fund.

H. BalanceForAccount
Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

I. SubAccountDetails

Sub-account of the safekeeping or investment account.

J. AccountBaseCurrencyTotalAmounts
Total valuation amounts provided in the base currency of the account.

K. AlternateReportingCurrencyTotalAmounts
Total valuation amounts provided in a currency other than the base currency of the account.
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4.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.

Message root <Document> <SctiesBalAcctgRpt> [1..1] Cc10,

C11,

Cc27,

C29,

C31,

C35,

C34
Pagination <Pgntn> [1..1] + 103
StatementGeneralDetails <StmtGnIDtls> [1..1] + C26 103
AccountOwner <AcctOwnr> [0..1] + 104
AccountServicer <AcctSvcr> [0..1] + 105
SafekeepingAccount <SfkpgAcct> [0..1] + 105
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 105
IntermediaryInformation <Intrmylnf> [0..10] + 106
BalanceForAccount <BalForAcct> [0..%] C9, C18, | 106

C19
Financiallnstrumentldentification <FinIlnstrmld> [1..1] + C14, 108

C15,

C21,

C22,

Cc23
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C24 109
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 111

<InvstmtFndsFinInstrmAttrbts>
AdditionalDerivativeAttributes <AddtIDerivAttrbts> [0..1] + 112
AggregateBalance <AggtBal> [1..1] + 112
SafekeepingPlace <SfkpgPlc> [0..1] + C33 112
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 113
PriceDetails <PricDtls> [1..%] + C40 113
ForeignExchangeDetails <FXDtls> [0..%] + 114
DaysAccrued <DaysAcrd> [0..1] Quantity 114
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [1..1] + 115
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 115
AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> [0..1] + 115
QuantityBreakdown <QtyBrkdwn> [0..%] + 116
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |116
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
AdditionalBalanceBreakdown <AddtiBalBrkdwn> [0..%] + C17, 117
C37
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C20,C6 |118
SafekeepingPlace <SfkpgPlc> [1..1] * C33 119
PlaceOfListing <PlcOfListg> [0..1] + 119
Pledgee <Pldgee> [0..1] + C25 119
AggregateBalance <AggtBal> [1..1] + 120
PriceDetails <PricDtls> [1..%] + C40 120
ForeignExchangeDetails <FXDtls> [0..%] + 121
DaysAccrued <DaysAcrd> [0..1] Quantity 121
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [1..1] + 122
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 122
AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> | [0..1] + 122
QuantityBreakdown <QtyBrkdwn> [0..%] + 123
ExposureType <XpsrTp> [0..1] + 123
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |123
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C17, 124
C37
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 125
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 125
SupplementaryData <SplmtryData> [0..%] * C39 125
SubAccountDetails <SubAcctDtls> [0..%] C3,C4, |125
C28,
C30,
C32,
C38
AccountOwner <AcctOwnr> [0..1] + 128
SafekeepingAccount <SfkpgAcct> [0..1] + 128
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 128
ActivityIndicator <Actvtylnd> [1..1] Indicator 129
BalanceForSubAccount <BalForSubAcct> [0..%] C9, C18, | 129
C19
Financiallnstrumentldentification <FinInstrmid> [1..1] + C14, 131
C15,
C21,
C22,
C23
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C24 132
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 134
<InvstmtFndsFininstrmAttrbts>
AdditionalDerivativeAttributes <AddtIDerivAttrbts> [0..1] + 135
AggregateBalance <AggtBal> [1..1] + 135
SafekeepingPlace <SfkpgPlc> [0..1] + C33 135
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 136
PriceDetails <PricDtls> [1..%] + C40 136
ForeignExchangeDetails <FXDtls> [0..%] + 137
DaysAccrued <DaysAcrd> [0..1] Quantity 137
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [1..1] + 138
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 138
AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> | [0..1] + 138
QuantityBreakdown <QtyBrkdwn> [0..%] + 139
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 139
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] * C17, 140
C37
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C20,C6 |141
SafekeepingPlace <SfkpgPlc> [1..1] + C33 142
PlaceOfListing <PlcOfListg> [0..1] + 142
Pledgee <Pldgee> [0..1] * C25 142
AggregateBalance <AggtBal> [1..1] + 143
PriceDetails <PricDtls> [1.%] + C40 143
ForeignExchangeDetails <FXDtls> [0..%] + 144
DaysAccrued <DaysAcrd> [0..1] Quantity 144
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [1..1] * 145
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 145
AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> | [0..1] + 145
QuantityBreakdown <QtyBrkdwn> [0..%] + 146
ExposureType <XpsrTp> [0..1] + 146
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |146
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C17, 147
C37
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 148
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 148
SupplementaryData <SplmtryData> [0..%] + C39 148
AccountBaseCurrencyTotalAmounts <AcctBaseCcyTtIAmts> | [0..1] 148
TotalHoldingsValueOfPage <TtlHIdgsValOfPg> [0..1] + 149
TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> [1..1] + 149
TotalBookValueOfStatement <TtIBookValOfStmt> [0..1] + 149
AlternateReportingCurrencyTotalAmounts [0..1] 150
<AltrnRptgCcyTtIAmts>
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> [0..1] + 150
TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> [1..1] + 150
TotalBookValueOfStatement <TtIBookValOfStmt> [0..1] + 150

4.3

Constraints

Cl ActiveCurrency
The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged.

C2 ActiveOrHistoricCurrency
The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged.

C3 ActivityAndBalanceForSubAccountlRule
If the Activitylndicator is TRUE (Yes), then at least one occurrence of BalanceForSubAccount
must be present.

C4  ActivityAndBalanceForSubAccount2Rule
If the Activitylndicator is FALSE (No), then BalanceForSubAccount must not be present.

C5 AdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetails is present, then it must not contain information
that can be provided in a structured field.

C6 AggregateBalanceGuideline
If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity
should be the sum of AvailableQuantity and NotAvailableQuantity.
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C7 AnyBIC

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

C8 AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.

C9 BalanceAtSafekeepingPlaceRule

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

C10 BalanceForAccountOrSubAccountDetailsRule

If StatementGeneralDetails/Activitylndicator is TRUE (Yes), then either BalanceForAccount or
SubAccountDetails must be present. If StatementGeneralDetails/Activitylndicator is FALSE
(No), then BalanceForAccount and SubAccountDetails must be absent.

On Condition

/StatementGeneralDetails/Activitylndicator is equal to value "false”
Following Must be True

/SubAccountDetails[*] Must be absent
And /BalanceForAccount[*] Must be absent

This constraint is defined at the MessageDefinition level.

Cl11 BalanceForAccountReportingRule

If StatementGeneralDetails/Activitylndicator is TRUE (Yes) and SubAccountindicator is FALSE
(NO), then BalanceForAccount must be present and Sub Account Details must be absent.

On Condition

/StatementGeneralDetai ls/SubAccountindicator is equal to value "false*
And /StatementGeneralDetai ls/Activitylndicator is equal to value "true”
Following Must be True

/SubAccountDetails[*] Must be absent
And /BalanceForAccount[*] Must be present

This constraint is defined at the MessageDefinition level.

Cl12 Country

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code).

C13 CurrencyAmount

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.

Note: The decimal separator is a dot.

C14 DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

C15 DescriptionUsageRule

Description must be used alone as the last resort.

C16 DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).
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C17

C18

C19

C20

c21

C22

C23

C24

C25

C26

c27

EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be
used.

FinanciallnstrumentAttributesRule

If InvestmentFundsFinanciallnstrumentAttributes is present, then FinanciallnstrumentAttributes
is not allowed.

HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

ISINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

ISINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO
10383 Market Identifier Code (MIC) must be used.

PledgeeTypeAndldentificationOrLEIRule

PledgeeTypeAndldentification must be present or LEI must be present.

ReportNumberRule

If Long number (Exact5NumericTest) is used, then the report must be a delta reports
(UpdateType: DELT).

If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.

Two reports of the same type sent one after the other to the same receiver in relation to the
same safekeeping account must have different ReportNumbers. For example, a daily report
sent on day 1 would have ReportNumber 001, on day 2, 002, etc.

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWallet Must be absent

This constraint is defined at the MessageDefinition level.
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C28

C29

C30

C31

C32

C33

C34

C35

C36

C37

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
Oor /BlockChainAddressOrWallet Must be present

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LElI must be present.

SecuritiesMarketPracticeGroupGuideline

The Securities Market Practice Group (SMPG) has published market practice
recommendations on the use of this message.

These market practices are available on www.smpg.info.

This constraint is defined at the MessageDefinition level.

SubAccountDetailsBalanceForAccountPresenceRule

If StatementGeneralDetails/Activitylndicator is TRUE (Yes) and SubAccountindicator is TRUE
(YES), then SubAccountDetails must be present and BalanceForAccount must be absent.
On Condition

/StatementGeneralDetai ls/Activitylndicator is equal to value "true”
And /StatementGeneralDetai ls/SubAccountindicator is equal to value "true-
Following Must be True

/SubAccountDetails[*] Must be present
And /BalanceForAccount[*] Must be absent

This constraint is defined at the MessageDefinition level.

SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
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C38 SubSafekeepingReportingRule

Use of consolidated reports on a sub-safekeeping account must be bilaterally agreed between

sender and receiver.

C39 SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the

RA of ISO 20022 compliant structure(s) to be used in the Envelope element.

C40 ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

4.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

4.4.1 Pagination <Pgntn>

Presence: [1..1]

Definition: Page number of the message (within a statement) and continuation indicator to indicate that
the statement is to continue or that the message is the last page of the statement.

Pagination <Pgntn> contains the following elements (see "Pagination1" on page 1431 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 1432
LastPagelndicator <LastPglnd> [1..1] Indicator 1432
4.4.2 StatementGeneralDetails <StmtGnlDtls>
Presence: [1..1]
Definition: Provides general information on the report.
Impacted by: C26 "ReportNumberRule"
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StatementGeneralDetails <StmtGnlIDtls> contains the following elements (see "Statement76" on

page 1356 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ReportNumber <RptNb> [0..1] + 1357
QueryReference <QryRef> [0..1] Text 1357
Statementldentification <Stmtld> [0..1] Text 1358
StatementDateTime <StmtDtTm> [1..1] + 1358
Frequency <Frgcy> [1..1] + 1358
UpdateType <UpdTp> [1..1] + 1358
StatementBasis <StmtBsis> [1..1] + 1358
ActivityIndicator <Actvtylnd> [1..1] Indicator 1359
AuditedIndicator <Audtdind> [1..1] Indicator 1359
SubAccountindicator <SubAcctind> [1..1] Indicator 1359
TaxLotIndicator <TaxLotInd> [0..1] Indicator 1359
SecuritylnterestOrSetOff <SctylIntrstOrSetOff> [0..1] Indicator 1359

Constraints

* ReportNumberRule

If Long number (ExactSNumericTest) is used, then the report must be a delta reports (UpdateType:
DELT).

If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.

Two reports of the same type sent one after the other to the same receiver in relation to the same
safekeeping account must have different ReportNumbers. For example, a daily report sent on day 1

would have ReportNumber 001, on day 2, 002, etc.

4.4.3

AccountOwner <AcctOwnr>

Presence: [0..1]

Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains the following elements (see "Partyldentification156" on
page 1522 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] * 1522
LEI <LEI> [0..1] IdentifierSet 1522
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4.4.4 AccountServicer <AcctSvcr>

Presence: [0..1]

Definition: Party that manages the account on behalf of the account owner, that is, manages the
registration and booking of entries on the account, calculates balances on the account and provides
information about the account.

AccountServicer <AcctSvcr> contains the following elements (see "Partyldentification157" on
page 1532 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 1532
LEI <LEI> [0..1] IdentifierSet 1532
4.4.5 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]
Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount42" on
page 1146 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1147
Type <Tp> [0.1] t 1147
Name <Nm> [0..1] Text 1147
Designation <Dsgnt> [0..1] Text 1147
4.4.6 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
"BlockChainAddressWallet10" on page 1381 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1381
Type <Tp> [0..1] + 1381
Name <Nm> [0..1] Text 1381
Designation <Dsgnt> [0..1] Text 1381
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4.4.7

IntermediaryInformation <IntrmylInf>

Presence: [0..10]

Definition: Information about the party that provides services relating to financial products to investors,
for example, advice on products and placement of orders for the investment fund.

IntermediaryInformation <IntrmyInf> contains the following elements (see "Intermediary45" on
page 1512 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] + 1512
Role <Role> [0..1] + 1512
Account <Acct> [0..1] + 1513

4.4.8

BalanceForAccount <BalForAcct>

Presence: [0..*]

Definition: Net position of a segregated holding, in a single security, within the overall position held in a
securities account.

Impacted by: C9 "BalanceAtSafekeepingPlaceRule", C18 "FinanciallnstrumentAttributesRule", C19

"HoldingAdditionalDetailsRule"
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BalanceForAccount <BalForAcct> contains the following AggregateBalancelnformation43

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Financiallnstrumentldentification <FinInstrmld> [1..1] + C14, 108

C15,

C21,

C22,

Cc23
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C24 1109
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 111

<InvstmtFndsFinInstrmAttrbts>
AdditionalDerivativeAttributes <AddtiDerivAttrbts> [0..1] + 112
AggregateBalance <AggtBal> [1..1] + 112
SafekeepingPlace <SfkpgPlc> [0..1] + C33 112
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 113
PriceDetails <PricDtls> [1..%] + C40 113
ForeignExchangeDetails <FXDtls> [0..%] + 114
DaysAccrued <DaysAcrd> [0..1] Quantity 114
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [1..1] + 115
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * 115
AlternateReportingCurrencyAmounts [0..1] * 115
<AltrnRptgCcyAmts>

QuantityBreakdown <QtyBrkdwn> [0..%] + 116
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |116
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C17, 117

C37
BalanceAtSafekeepingPlace <BalAtStkpgPlc> [0..%] C20,C6 |118
SafekeepingPlace <SfkpgPlc> [1..1] + C33 119
PlaceOfListing <PlcOfListg> [0..1] + 119
Pledgee <Pldgee> [0..1] + C25 119
AggregateBalance <AggtBal> [1..1] + 120
PriceDetails <PricDtls> [1..%] + C40 120
ForeignExchangeDetails <FXDtls> [0..%] + 121
DaysAccrued <DaysAcrd> [0..1] Quantity 121
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [1..1] + 122
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * 122
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AlternateReportingCurrencyAmounts [0..1] + 122
<AltrnRptgCcyAmts>
QuantityBreakdown <QtyBrkdwn> [0..%] + 123
ExposureType <XpsrTp> [0..1] + 123
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |123
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C17, 124
C37
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 125
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 125
SupplementaryData <SplmtryData> [0..4] * C39 125

Constraints

« BalanceAtSafekeepingPlaceRule

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

¢ FinanciallnstrumentAttributesRule

If InvestmentFundsFinanciallnstrumentAttributes is present, then FinanciallnstrumentAttributes is not
allowed.

« HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

4.4.8.1 Financiallnstrumentldentification <FinlnstrmId>

Presence: [1..1]

Definition: Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C14 "DescriptionPresenceRule", C15 "DescriptionUsageRule", C21 "ISINGuideline", C22

"ISINPresenceRule", C23 "OtherldentificationPresenceRule"

Financiallnstrumentldentification <FininstrmId> contains the following elements (see

"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282

Identification <ld> [1..1] Text 1282

Suffix <Sfx> [0..1] Text 1282

Type <Tp> [1..1] t 1282

Description <Desc> [0..1] Text 1283
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Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.

On Condition
/Description is absent
Following Must be True
/1SIN Must be present
or /Otherldentification[*] Must be present

e DescriptionUsageRule

Description must be used alone as the last resort.

¢ |SINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition
/ISIN is absent
Following Must be True
/0therldentification[*] Must be present
or /Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition

/Otherldentification[*] is absent
Following Must be True

/1SIN Must be present
Oor /Description Must be present

4.4.8.2 FinanciallnstrumentAttributes <FinInstrmAttrbts>
Presence: [0..1]
Definition: Elements characterising a financial instrument.
Impacted by: C5 "AdditionalDetailsRule", C24 "PlaceOfListingRule"
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FinanciallnstrumentAttributes <FininstrmAttrbts> contains the following elements (see

"FinanciallnstrumentAttributes122" on page 1257 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PlaceOfListing <PIcOfListg> [0..1] + 1259
DayCountBasis <DayCntBsis> [0..1] + 1259
RegistrationForm <RegnForm> [0..1] + 1260
PaymentFrequency <PmtFrgcy> [0..1] + 1260
PaymentStatus <PmtSts> [0..1] * 1260
VariableRateChangeFrequency <VarblRateChngFrqcy> | [0..1] + 1260
ClassificationType <ClssfctnTp> [0..1] + 1261
OptionStyle <OptnStyle> [0..1] + 1261
OptionType <OptnTp> [0..1] + 1261
DenominationCurrency <DnmtnCcy> [0..1] CodeSet Cc2 1261
CouponDate <CpnDt> [0..1] Date 1262
ExpiryDate <XpryDt> [0..1] Date 1262
FloatingRateFixingDate <FltgRateFxgDt> [0..1] Date 1262
MaturityDate <MtrtyDt> [0..1] Date 1262
IssueDate <IsseDt> [0..1] Date 1262
NextCallableDate <NxtClIbIDt> [0..1] Date 1262
PutableDate <PutblDt> [0..1] Date 1263
DatedDate <DtdDt> [0..1] Date 1263
FirstPaymentDate <FrstPmtDt> [0..1] Date 1263
PreviousFactor <PrvsFctr> [0..1] Rate 1263
CurrentFactor <CurFctr> [0..1] Rate 1263
NextFactor <NxtFctr> [0..1] Rate 1263
InterestRate <IntrstRate> [0..1] Rate 1263
YieldToMaturityRate <YIdToMtrtyRate> [0..1] Rate 1263
NextInterestRate <NxtIntrstRate> [0..1] Rate 1264
IndexRateBasis <IndxRateBsis> [0..1] Rate 1264
CouponAttachedNumber <CpnAttchdNb> [0..1] + 1264
PoolNumber <PoolNb> [0..1] + 1264
VariableRatelndicator <VarblRatelnd> [0..1] Indicator 1264
Callablelndicator <Cllblind> [0..1] Indicator 1265
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<FinInstrmAttrAddtIDtls>

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Putablelndicator <Putblind> [0..1] Indicator 1265
MarketOrIndicativePrice <MktOrIndctvPric> [0..1] + 1265
ExercisePrice <ExrcPric> [0..1] + 1265
SubscriptionPrice <SbcptPric> [0..1] + 1266
ConversionPrice <ConvsPric> [0..1] * 1266
StrikePrice <StrkPric> [0..1] + 1266
MinimumNominalQuantity <MinNmnIQty> [0..1] + Cl4 1266
ContractSize <CtrctSz> [0..1] + Cl4 1267
UnderlyingFinanciallnstrumentldentification [0..%] + C1o0, 1267
<UndrlygFininstrmld> C12,
C16,
C18,
C20
FinanciallnstrumentAttributeAdditionalDetails [0..1] Text 1268

Constraints

* AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttributeAdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

e PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO 10383
Market Identifier Code (MIC) must be used.

4.4.8.3 InvestmentFundsFinanciallnstrumentAttributes

<InvstmtFndsFinInstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising an investment funds financial instrument.
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InvestmentFundsFinanciallnstrumentAttributes <InvstmtFndsFininstrmAttrbts> contains the
following elements (see "Financiallnstrument22" on page 1283 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ClassType <ClssTp> [0..1] Text 1283
SecuritiesForm <SctiesForm> [0..1] CodeSet 1283
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1284
ProductGroup <PdctGrp> [0..1] Text 1284
UmbrellaName <UmbrlINm> [0..1] Text 1284
BaseCurrency <BaseCcy> [0..1] CodeSet C1 1284
DenominationCurrency <DnmtnCcy> [0..1] CodeSet C1l 1284
RequestedNAVCurrency <ReqdNAVCcy> [0..1] CodeSet Cc2 1285
DualFundindicator <DualFndind> [0..1] Indicator 1285
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C3 1285
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C3 1285

4.4.8.4 AdditionalDerivativeAttributes <AddtlIDerivAttrbts>
Presence: [0..1]
Definition: Details of the swap contract.

AdditionalDerivativeAttributes <AddtIDerivAttrbts> contains the following elements (see
"DerivativeBasicAttributes2" on page 1286 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
NotionalCurrencyAndAmount <NtnICcyAndAmt> [1.1] Amount C2,C8 1286
InterestincludedInPrice <IntrstinclinPric> [0..1] Indicator 1286

4.4.8.5 AggregateBalance <AggtBal>
Presence: [1..1]
Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227
4.4.8.6 SafekeepingPlace <SfkpgPlc>
Presence: [0..1]
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Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities

Depository (ICSD).
Impacted by: C33 "SafekeepingPlaceFormatOrLEIRule”

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on

page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIlcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606
Constraints
» SafekeepingPlaceFormatOrLEIRule
SafekeepingPlaceFormat must be present or LEI must be present.
Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present
4.4.8.7 CorporateActionOptionType <CorpActnOptnTp>
Presence: [0..1]
Definition: Specifies the corporate action options available to the account owner.
Datatype: "CorporateActionOption5Code" on page 1938
CodeName Name Definition
CASH Cash Option to choose cash.
SECU Security Distribution of securities to holders.
4.4.8.8 PriceDetails <PricDtls>
Presence: [1..*]
Definition: Price of the financial instrument in one or more currencies.
Impacted by: C40 "ValueRule"
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PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Type <Tp> [1.1] + 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} UnknownIndicator <UknwnInd> [1..1] Indicator 1548
ValueType <ValTp> [1..1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <ld> [0..1] + 1549
Type <Tp> [1..1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550

Constraints

* ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

4.4.8.9 ForeignExchangeDetails <FXDtls>

Presence: [0..*]

Definition: Information needed to process a currency exchange or conversion.

ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"
on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
UnitCurrency <UnitCcy> [1..1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtglnstn> [0..1] + 1289
4.4.8.10 DaysAccrued <DaysAcrd>
Presence: [0..1]
Definition: Specifies the number of days used for calculating the accrued interest amount.
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Datatype: "Number" on page 2070

4.4.8.11 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>
Presence: [1..1]
Definition: Valuation amounts provided in the base currency of the account.

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
HoldingValue <HIdgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdintrstAmt> [0..1] + 1236
4.4.8.12 InstrumentCurrencyAmounts <InstrmCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in the currency of the financial instrument.
InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
HoldingValue <HIdgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236
4.4.8.13 AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in a currency other than the base currency of the account.
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AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236

4.4.8.14 QuantityBreakdown <QtyBrkdwn>

Presence: [0..*]

Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown70" on
page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
LotNumber <LotNb> [0..1] * 1590
LotQuantity <LotQty> [0..1] * 1590
LotDateTime <LotDtTm> [0..1] + 1591
LotPrice <LotPric> [0..1] + 1591
TypeOfPrice <TpOfPric> [0..1] * 1591
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] + 1591
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 1592
AlternateReportingCurrencyAmounts [0..1] + 1592
<AltrnRptgCcyAmts>
4.4.8.15 BalanceBreakdown <BalBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.
Impacted by: C8 "AvailableWithNoStatusRule", C36 "SubBalanceAdditionalDetailsRule"
Settlement And Reconciliation - ISO 15022 Variants - 116 February 2022

Maintenance 2021-2022




Approved by the Securities SEG on 20 January 2022

semt.003.002.11

SecuritiesBalanceAccountingReport002V11

BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation23"
on page 1221 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1221
Quantity <Qty> [1..1] + 1221
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1222
AdditionalBalanceBreakdownDetails [0..%] + C17, 1222
<AddtIBalBrkdwnDtls> C37
Constraints
* AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/QuantityAndAvailability Must be absent
« SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
4.4.8.16 AdditionalBalanceBreakdown <AddtIBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C17 "EligibleForCollateralPurposesRule", C37 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation23" on page 1216 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1217
Quantity <Qty> [1..1] + 1217
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1217

Constraints

« EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.

On Condition
/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes*
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Following Must be True
/Quantity/QuantityAndAvailability Must be absent

* SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

4.4.8.17 BalanceAtSafekeepingPlace <BalAtSfkpgPlc>

Presence: [0..*]

Definition: Breakdown of positions per place of safekeeping (and optionally per place of listing).

Impacted by: C20 "HoldingAdditionalDetailsRule", C6 "AggregateBalanceGuideline"

BalanceAtSafekeepingPlace <BalAtSfkpgPIlc> contains the following
AggregateBalancePerSafekeepingPlace40 elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [1..1] + C33 119
PlaceOfListing <PlcOfListg> [0..1] + 119
Pledgee <Pldgee> [0..1] + C25 119
AggregateBalance <AggtBal> [1..1] + 120
PriceDetails <PricDtls> [1..%] + C40 120
ForeignExchangeDetails <FXDtls> [0..%] + 121
DaysAccrued <DaysAcrd> [0..1] Quantity 121
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [1..1] + 122
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 122
AlternateReportingCurrencyAmounts [0..1] + 122
<AltrnRptgCcyAmts>
QuantityBreakdown <QtyBrkdwn> [0..%] + 123
ExposureType <XpsrTp> [0..1] + 123
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |123
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C17, 124
C37
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 125

Constraints

* AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity should
be the sum of AvailableQuantity and NotAvailableQuantity.

« HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.
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4.4.8.17.1 SafekeepingPlace <SfkpgPlc>
Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

Impacted by: C33 "SafekeepingPlaceFormatOrLEIRule”

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIlcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606

Constraints

» SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.
Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present
4.4.8.17.2 PlaceOfListing <PlcOfListg>
Presence: [0..1]
Definition: Market(s) on which the security is listed.

PlaceOfListing <PlcOfListg> contains one of the following elements (see
"Marketldentification4Choice" on page 1335 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or MarketldentifierCode <MktldrCd> [1..1] IdentifierSet 1335
Or} Description <Desc> [1..1] Text 1335

4.4.8.17.3 Pledgee <Pldgee>
Presence: [0..1]
Definition: Choice between formats for the entity to which the financial instruments are pledged.

Impacted by: C25 "PledgeeTypeAndldentificationOrLEIRule"
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Pledgee <Pldgee> contains the following elements (see "Pledgee4" on page 1518 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

PledgeeTypeAndldentification <PldgeeTpAndid> [0..1] 1518

{Or TypeAndldentification <TpAndld> [1..1] 1519
Identification <Id> [1..1] IdentifierSet C1 1519
PledgeeType <PldgeeTp> [1..1] CodeSet 1519

Or Identification <ld> [1.1] 1520
Identification <Id> [0..1] Text 1520
PledgeeType <PldgeeTp> [1..1] CodeSet 1520

Or} Proprietary <Prtry> [1..1] + 1520
LEI <LEI> [0..1] IdentifierSet 1521

Constraints

* PledgeeTypeAndldentificationOrLEIRule

PledgeeTypeAndldentification must be present or LEI must be present.

Following Must be True

/PledgeeTypeAndldentification Must be present

or /LEl Must be present

4.4.8.17.4 AggregateBalance <AggtBal>

Presence: [1..1]

Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLngInd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227

4.4.8.17.5 PriceDetails <PricDtls>

Presence: [1..*]

Definition: Price of the financial instrument in one or more currencies.

Impacted by: C40 "ValueRule"
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PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Type <Tp> [1.1] + 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} UnknownlIndicator <UknwnInd> [1.1] Indicator 1548
ValueType <ValTp> [1..1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <Ild> [0..1] * 1549
Type <Tp> [1..1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550

Constraints

* ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

4.4.8.17.6 ForeignExchangeDetails <FXDtls>

Presence: [0..*]

Definition: Information needed to process a currency exchange or conversion.

ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"
on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
UnitCurrency <UnitCcy> [1.1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtginstn> [0..1] + 1289
4.4.8.17.7 DaysAccrued <DaysAcrd>
Presence: [0..1]
Definition: Specifies the number of days used for calculating the accrued interest amount.
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Datatype: "Number" on page 2070

4.4.8.17.8 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>
Presence: [1..1]
Definition: Valuation amounts provided in the base currency of the account.

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
HoldingValue <HIldgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236
4.4.8.17.9 InstrumentCurrencyAmounts <lnstrmCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in the currency of the financial instrument.
InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
HoldingValue <HIdgVal> [1.1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdintrstAmt> [0..1] + 1236
4.4.8.17.10 AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in a currency other than the base currency of the account.
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AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236

4.4.8.17.11 QuantityBreakdown <QtyBrkdwn>
Presence: [0..*]
Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown70" on
page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
LotNumber <LotNb> [0..1] + 1590
LotQuantity <LotQty> [0..1] * 1590
LotDateTime <LotDtTm> [0..1] + 1591
LotPrice <LotPric> [0..1] + 1591
TypeOfPrice <TpOfPric> [0..1] + 1591
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] + 1591
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 1592
AlternateReportingCurrencyAmounts [0..1] + 1592
<AltrnRptgCcyAmts>

4.4.8.17.12 ExposureType <XpsrTp>
Presence: [0..1]
Definition: Specifies the underlying business area/type of trade causing the collateral movement.

ExposureType <XpsrTp> contains one of the following elements (see "ExposureType24Choice" on
page 1367 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1368
Or} Proprietary <Prtry> [1..1] + 1369

4.4.8.17.13 BalanceBreakdown <BalBrkdwn>

Presence: [0..*]
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Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.
Impacted by: C8 "AvailableWithNoStatusRule", C36 "SubBalanceAdditionalDetailsRule"

BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation23"

on page 1221 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1221
Quantity <Qty> [1..1] + 1221
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1222
AdditionalBalanceBreakdownDetails [0..%] + C17, 1222
<AddtIBalBrkdwnDtls> C37
Constraints
* AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/QuantityAndAvailability Must be absent
« SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
4.4.8.17.14 AdditionalBalanceBreakdown <AddtIBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C17 "EligibleForCollateralPurposesRule", C37 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation23" on page 1216 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1217
Quantity <Qty> [1..1] + 1217
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1217

Constraints

» EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.

On Condition
/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes*
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Following Must be True
/Quantity/QuantityAndAvailability Must be absent

* SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
4.4.8.17.15 HoldingAdditionalDetails <HIdgAddtIDtls>
Presence: [0..1]

Definition: Provides additional information on the holding.

Datatype: "RestrictedFINXMax350Text" on page 2078

4.4.8.18 HoldingAdditionalDetails <HIdgAddtIDtls>
Presence: [0..1]
Definition: Provides additional information on the holding.

Datatype: "RestrictedFINXMax350Text" on page 2078

4.4.8.19 SupplementaryData <SplmtryData>

Presence: [0..%]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C39 "SupplementaryDataRule"

SupplementaryData <SpImtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PIcAndNm> [0..1] Text 1474
Envelope <Envip> [1..1] (External Schema) 1475

Constraints

¢ SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.

4.4.9 SubAccountDetails <SubAcctDtls>

Presence: [0..*]
Definition: Sub-account of the safekeeping or investment account.

Impacted by: C3 "ActivityAndBalanceForSubAccountlRule", C4
"ActivityAndBalanceForSubAccount2Rule", C28 "SafekeepingAccountOrBlockChainAddress1Rule",
C30 "SafekeepingAccountOrBlockChainAddress2Rule", C32
"SafekeepingAccountOrBlockChainAddress3Rule", C38 "SubSafekeepingReportingRule"
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SubAccountDetails <SubAcctDtls> contains the following SubAccountldentification68 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

AccountOwner <AcctOwnr> [0..1] + 128
SafekeepingAccount <SfkpgAcct> [0..1] + 128
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 128
ActivityIndicator <Actvtylnd> [1..1] Indicator 129
BalanceForSubAccount <BalForSubAcct> [0..%] C9, C18, | 129

C19
Financiallnstrumentldentification <Finlnstrmld> [1..1] + Cl14, 131

C15,

C21,

C22,

Cc23
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C24 132
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 134

<InvstmtFndsFinInstrmAttrbts>
AdditionalDerivativeAttributes <AddtlDerivAttrbts> [0..1] + 135
AggregateBalance <AggtBal> [1..1] + 135
SafekeepingPlace <SfkpgPlc> [0..1] + C33 135
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 136
PriceDetails <PricDtls> [1..%] + C40 136
ForeignExchangeDetails <FXDtls> [0..%] + 137
DaysAccrued <DaysAcrd> [0..1] Quantity 137
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [1..1] * 138
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 138
AlternateReportingCurrencyAmounts [0..1] + 138
<AltrnRptgCcyAmts>

QuantityBreakdown <QtyBrkdwn> [0..%] + 139
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 139
AdditionalBalanceBreakdown <AddtlBalBrkdwn> [0..%] + C17, 140

C37
BalanceAtSafekeepingPlace <BalAtSfkpgPlc> [0..%] C20,C6 |141
SafekeepingPlace <SfkpgPlc> [1..1] + C33 142
PlaceOfListing <PlcOfListg> [0..1] + 142
Pledgee <Pldgee> [0..1] + C25 142
AggregateBalance <AggtBal> [1..1] + 143
PriceDetails <PricDtls> [1.%] + C40 143
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ForeignExchangeDetails <FXDtls> [0..%] + 144
DaysAccrued <DaysAcrd> [0..1] Quantity 144
AccountBaseCurrencyAmounts [1..1] + 145
<AcctBaseCcyAmts>
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 145
AlternateReportingCurrencyAmounts [0..1] + 145
<AltrnRptgCcyAmts>
QuantityBreakdown <QtyBrkdwn> [0..%] * 146
ExposureType <XpsrTp> [0..1] * 146
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |146
AdditionalBalanceBreakdown <AddtlBalBrkdwn> [0..%] + C17, 147
C37
HoldingAdditionalDetails <HldgAddtIDtls> [0..1] Text 148
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 148
SupplementaryData <SplmtryData> [0..%] + C39 148

Constraints

< ActivityAndBalanceForSubAccountlRule

If the Activitylndicator is TRUE (Yes), then at least one occurrence of BalanceForSubAccount must
be present.

On Condition
/Activitylndicator is equal to value "true”
Following Must be True
/BalanceForSubAccount[1] Must be present

« ActivityAndBalanceForSubAccount2Rule
If the Activitylndicator is FALSE (No), then BalanceForSubAccount must not be present.

On Condition

/Activitylndicator is equal to value "false”
Following Must be True

/BalanceForSubAccount[*] Must be absent

« SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWallet Must be absent

» SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent
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» SafekeepingAccountOrBlockChainAddress3Rule

Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
/BlockChainAddressOrWallet Must be present

or

e SubSafekeepingReportingRule

Use of consolidated reports on a sub-safekeeping account must be bilaterally agreed between
sender and receiver.

4.49.1 AccountOwner <AcctOwnr>

Presence: [0..1]

Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains the following elements (see "Partyldentification156" on
page 1522 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] + 1522
LEI <LEI> [0..1] IdentifierSet 1522
4.4.9.2 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]
Definition: Account to or from which a securities entry is made.
SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount34" on
page 1151 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1151
Type <Tp> [0..1] + 1151
Name <Nm> [0..1] Text 1151

4.4.9.3 BlockChainAddressOrWallet <BlckChainAdrOrWiIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.
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BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

"BlockChainAddressWallet9" on page 1382 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1382
Type <Tp> [0..1] + 1382
Name <Nm> [0..1] Text 1382

4.4.9.4 ActivityIndicator <Actvtylnd>

Presence: [1..1]

Definition: Indicates whether there is activity or information update reported in the statement.

Datatype: One of the following values must be used (see "YesNolndicator" on page 2069):

* Meaning When True: Yes

e Meaning When False: No

4.495 BalanceForSubAccount <BalForSubAcct>

Presence: [0..*]

Definition: Net position of a segregated holding, in a single security, within the overall position held in a
securities subaccount.

Impacted by: C9 "BalanceAtSafekeepingPlaceRule"”, C18 "FinanciallnstrumentAttributesRule”, C19

"HoldingAdditionalDetailsRule"
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BalanceForSubAccount <BalForSubAcct> contains the following AggregateBalancelnformation43

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Financiallnstrumentldentification <FinInstrmld> [1..1] + C14, 131

C15,

C21,

C22,

Cc23
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C5,C24 132
InvestmentFundsFinanciallnstrumentAttributes [0..1] + 134

<InvstmtFndsFinInstrmAttrbts>
AdditionalDerivativeAttributes <AddtiDerivAttrbts> [0..1] + 135
AggregateBalance <AggtBal> [1..1] + 135
SafekeepingPlace <SfkpgPlc> [0..1] + C33 135
CorporateActionOptionType <CorpActnOptnTp> [0..1] CodeSet 136
PriceDetails <PricDtls> [1..%] + C40 136
ForeignExchangeDetails <FXDtls> [0..%] + 137
DaysAccrued <DaysAcrd> [0..1] Quantity 137
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [1..1] + 138
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * 138
AlternateReportingCurrencyAmounts [0..1] * 138
<AltrnRptgCcyAmts>

QuantityBreakdown <QtyBrkdwn> [0..%] + 139
BalanceBreakdown <BalBrkdwn> [0..%] + C8, C36 |139
AdditionalBalanceBreakdown <AddtlBalBrkdwn> [0..%] + C17, 140

C37
BalanceAtSafekeepingPlace <BalAtStkpgPlc> [0..%] C20,C6 |141
SafekeepingPlace <SfkpgPlc> [1..1] + C33 142
PlaceOfListing <PlcOfListg> [0..1] + 142
Pledgee <Pldgee> [0..1] + C25 142
AggregateBalance <AggtBal> [1..1] + 143
PriceDetails <PricDtls> [1..%] + C40 143
ForeignExchangeDetails <FXDtls> [0..%] + 144
DaysAccrued <DaysAcrd> [0..1] Quantity 144
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [1..1] + 145
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] * 145
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AlternateReportingCurrencyAmounts [0..1] + 145
<AltrnRptgCcyAmts>
QuantityBreakdown <QtyBrkdwn> [0..%] * 146
ExposureType <XpsrTp> [0..1] * 146
BalanceBreakdown <BalBrkdwn> [0..%] + C8,C36 |146
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C17, 147
C37
HoldingAdditionalDetails <HIdgAddtlDtls> [0..1] Text 148
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 148
SupplementaryData <SplmtryData> [0..%] + C39 148

Constraints

« BalanceAtSafekeepingPlaceRule

If SafekeepingPlace is present, then BalanceAtSafekeepingPlace is not allowed.

¢ FinanciallnstrumentAttributesRule

If InvestmentFundsFinanciallnstrumentAttributes is present, then FinanciallnstrumentAttributes is not
allowed.

« HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.

4.49.5.1 Financiallnstrumentldentification <FinInstrmId>

Presence: [1..1]

Definition: Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C14 "DescriptionPresenceRule”, C15 "DescriptionUsageRule”, C21 "ISINGuideline", C22

"ISINPresenceRule", C23 "OtherldentificationPresenceRule"

Financiallnstrumentldentification <Fininstrmld> contains the following elements (see

"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282

Identification <ld> [1..1] Text 1282

Suffix <Sfx> [0..1] Text 1282

Type <Tp> [1..1] + 1282

Description <Desc> [0..1] Text 1283

Settlement And Reconciliation - ISO 15022 Variants - 131 February 2022

Maintenance 2021-2022




Approved by the Securities SEG on 20 January 2022 semt.003.002.11
SecuritiesBalanceAccountingReport002V11

Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.

On Condition
/Description is absent
Following Must be True
/1SIN Must be present
or /Otherldentification[*] Must be present

e DescriptionUsageRule

Description must be used alone as the last resort.

¢ |SINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition
/ISIN is absent
Following Must be True
/0therldentification[*] Must be present
or /Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition
/Otherldentification[*] is absent
Following Must be True
/1SIN Must be present
Oor /Description Must be present
4.4.9.5.2 FinanciallnstrumentAttributes <FininstrmAttrbts>
Presence: [0..1]
Definition: Elements characterising a financial instrument.

Impacted by: C5 "AdditionalDetailsRule", C24 "PlaceOfListingRule"
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FinanciallnstrumentAttributes <FininstrmAttrbts> contains the following elements (see

"FinanciallnstrumentAttributes122" on page 1257 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PlaceOfListing <PIcOfListg> [0..1] + 1259
DayCountBasis <DayCntBsis> [0..1] + 1259
RegistrationForm <RegnForm> [0..1] + 1260
PaymentFrequency <PmtFrgcy> [0..1] + 1260
PaymentStatus <PmtSts> [0..1] * 1260
VariableRateChangeFrequency <VarblRateChngFrqcy> | [0..1] + 1260
ClassificationType <ClssfctnTp> [0..1] + 1261
OptionStyle <OptnStyle> [0..1] + 1261
OptionType <OptnTp> [0..1] + 1261
DenominationCurrency <DnmtnCcy> [0..1] CodeSet Cc2 1261
CouponDate <CpnDt> [0..1] Date 1262
ExpiryDate <XpryDt> [0..1] Date 1262
FloatingRateFixingDate <FltgRateFxgDt> [0..1] Date 1262
MaturityDate <MtrtyDt> [0..1] Date 1262
IssueDate <IsseDt> [0..1] Date 1262
NextCallableDate <NxtClIbIDt> [0..1] Date 1262
PutableDate <PutblDt> [0..1] Date 1263
DatedDate <DtdDt> [0..1] Date 1263
FirstPaymentDate <FrstPmtDt> [0..1] Date 1263
PreviousFactor <PrvsFctr> [0..1] Rate 1263
CurrentFactor <CurFctr> [0..1] Rate 1263
NextFactor <NxtFctr> [0..1] Rate 1263
InterestRate <IntrstRate> [0..1] Rate 1263
YieldToMaturityRate <YIdToMtrtyRate> [0..1] Rate 1263
NextInterestRate <NxtIntrstRate> [0..1] Rate 1264
IndexRateBasis <IndxRateBsis> [0..1] Rate 1264
CouponAttachedNumber <CpnAttchdNb> [0..1] + 1264
PoolNumber <PoolNb> [0..1] + 1264
VariableRatelndicator <VarblRatelnd> [0..1] Indicator 1264
Callablelndicator <Cllblind> [0..1] Indicator 1265
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Putablelndicator <Putblind> [0..1] Indicator 1265
MarketOrIndicativePrice <MktOrIndctvPric> [0..1] + 1265
ExercisePrice <ExrcPric> [0..1] + 1265
SubscriptionPrice <SbcptPric> [0..1] + 1266
ConversionPrice <ConvsPric> [0..1] * 1266
StrikePrice <StrkPric> [0..1] + 1266
MinimumNominalQuantity <MinNmnIQty> [0..1] + Cl4 1266
ContractSize <CtrctSz> [0..1] + Cl4 1267
UnderlyingFinanciallnstrumentldentification [0..%] + C1o0, 1267
<UndrlygFininstrmld> C12,
C16,
C18,
C20
FinanciallnstrumentAttributeAdditionalDetails [0..1] Text 1268
<FinInstrmAttrAddtIDtls>

Constraints

* AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttributeAdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

e PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO 10383
Market Identifier Code (MIC) must be used.

4.4.9.5.3 InvestmentFundsFinanciallnstrumentAttributes <InvstmtFndsFinInstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising an investment funds financial instrument.
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InvestmentFundsFinanciallnstrumentAttributes <InvstmtFndsFininstrmAttrbts> contains the
following elements (see "Financiallnstrument22" on page 1283 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ClassType <ClssTp> [0..1] Text 1283
SecuritiesForm <SctiesForm> [0..1] CodeSet 1283
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 1284
ProductGroup <PdctGrp> [0..1] Text 1284
UmbrellaName <UmbrlINm> [0..1] Text 1284
BaseCurrency <BaseCcy> [0..1] CodeSet C1 1284
DenominationCurrency <DnmtnCcy> [0..1] CodeSet C1l 1284
RequestedNAVCurrency <ReqdNAVCcy> [0..1] CodeSet Cc2 1285
DualFundindicator <DualFndind> [0..1] Indicator 1285
CountryOfDomicile <CtryOfDmcl> [0..1] CodeSet C3 1285
RegisteredDistributionCountry <RegdDstrbtnCtry> [0..%] CodeSet C3 1285

4.49.5.4 AdditionalDerivativeAttributes <AddtIDerivAttrbts>

Presence: [0..1]

Definition: Details of the swap contract.

AdditionalDerivativeAttributes <AddtIDerivAttrbts> contains the following elements (see

"DerivativeBasicAttributes2" on page 1286 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
NotionalCurrencyAndAmount <NtnlCcyAndAmt> [1..1] Amount C2,C8 1286
InterestincludedInPrice <IntrstinclinPric> [0..1] Indicator 1286

4.49.5.5 AggregateBalance <AggtBal>

Presence: [1..1]

Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227
4.4.9.5.6 SafekeepingPlace <SfkpgPlc>
Presence: [0..1]
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Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities

Depository (ICSD).
Impacted by: C33 "SafekeepingPlaceFormatOrLEIRule”

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on

page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIlcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606
Constraints
» SafekeepingPlaceFormatOrLEIRule
SafekeepingPlaceFormat must be present or LEI must be present.
Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present
4.4.9.5.7 CorporateActionOptionType <CorpActnOptnTp>
Presence: [0..1]
Definition: Specifies the corporate action options available to the account owner.
Datatype: "CorporateActionOption5Code" on page 1938
CodeName Name Definition
CASH Cash Option to choose cash.
SECU Security Distribution of securities to holders.
4.4.9.5.8 PriceDetails <PricDtls>
Presence: [1..*]
Definition: Price of the financial instrument in one or more currencies.
Impacted by: C40 "ValueRule"
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PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Type <Tp> [1.1] + 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} UnknownlIndicator <UknwnInd> [1.1] Indicator 1548
ValueType <ValTp> [1..1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <Ild> [0..1] * 1549
Type <Tp> [1..1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550

Constraints

* ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

4.4.9.5.9 ForeignExchangeDetails <FXDtls>

Presence: [0..*]

Definition: Information needed to process a currency exchange or conversion.

ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"
on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
UnitCurrency <UnitCcy> [1.1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtginstn> [0..1] + 1289
4.49.5.10 DaysAccrued <DaysAcrd>
Presence: [0..1]
Definition: Specifies the number of days used for calculating the accrued interest amount.
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Datatype: "Number" on page 2070

4.4.9.5.11 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>
Presence: [1..1]
Definition: Valuation amounts provided in the base currency of the account.

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
HoldingValue <HIldgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236
4.4.9.5.12 InstrumentCurrencyAmounts <lnstrmCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in the currency of the financial instrument.
InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
HoldingValue <HIdgVal> [1.1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdintrstAmt> [0..1] + 1236
4.49.5.13 AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in a currency other than the base currency of the account.
Settlement And Reconciliation - ISO 15022 Variants - 138 February 2022

Maintenance 2021-2022




Approved by the Securities SEG on 20 January 2022

semt.003.002.11
SecuritiesBalanceAccountingReport002V11

AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIdgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236

4.4.9.5.14 QuantityBreakdown <QtyBrkdwn>

Presence: [0..*]

Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown70" on
page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
LotNumber <LotNb> [0..1] + 1590
LotQuantity <LotQty> [0..1] * 1590
LotDateTime <LotDtTm> [0..1] + 1591
LotPrice <LotPric> [0..1] + 1591
TypeOfPrice <TpOfPric> [0..1] + 1591
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] + 1591
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 1592
AlternateReportingCurrencyAmounts [0..1] + 1592
<AltrnRptgCcyAmts>
4.4.9.5.15 BalanceBreakdown <BalBrkdwn>
Presence: [0..%]
Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.
Impacted by: C8 "AvailableWithNoStatusRule", C36 "SubBalanceAdditionalDetailsRule"
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BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation23"
on page 1221 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1221
Quantity <Qty> [1..1] + 1221
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1222
AdditionalBalanceBreakdownDetails [0..%] + C17, 1222
<AddtIBalBrkdwnDtls> C37
Constraints
* AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/QuantityAndAvailability Must be absent
« SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
4.4.9.5.16 AdditionalBalanceBreakdown <AddtIBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C17 "EligibleForCollateralPurposesRule", C37 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation23" on page 1216 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1217
Quantity <Qty> [1..1] + 1217
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1217

Constraints

» EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.

On Condition
/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes*
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Following Must be True
/Quantity/QuantityAndAvailability Must be absent

* SubBalanceAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.

4.4.9.5.17 BalanceAtSafekeepingPlace <BalAtSfkpgPlc>

Presence: [0..*]

Definition: Breakdown of positions per place of safekeeping (and optionally per place of listing).

Impacted by: C20 "HoldingAdditionalDetailsRule", C6 "AggregateBalanceGuideline"

BalanceAtSafekeepingPlace <BalAtSfkpgPlc> contains the following
AggregateBalancePerSafekeepingPlace40 elements

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [1..1] + C33 142
PlaceOfListing <PlcOfListg> [0..1] + 142
Pledgee <Pldgee> [0..1] + C25 142
AggregateBalance <AggtBal> [1..1] + 143
PriceDetails <PricDtls> [1..%] + C40 143
ForeignExchangeDetails <FXDtls> [0..%] + 144
DaysAccrued <DaysAcrd> [0..1] Quantity 144
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> | [1..1] + 145
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 145
AlternateReportingCurrencyAmounts [0..1] + 145
<AltrnRptgCcyAmts>
QuantityBreakdown <QtyBrkdwn> [0..%] + 146
ExposureType <XpsrTp> [0..1] + 146
BalanceBreakdown <BalBrkdwn> [0..%] + C8, C36 |146
AdditionalBalanceBreakdown <AddtIBalBrkdwn> [0..%] + C17, 147
C37
HoldingAdditionalDetails <HIdgAddtIDtls> [0..1] Text 148

Constraints

* AggregateBalanceGuideline

If AvailableQuantity and NotAvailableQuantity are both present, then the AggregateQuantity should
be the sum of AvailableQuantity and NotAvailableQuantity.

« HoldingAdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
present, then it must not contain information that can be provided in a structured field.
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4.4.95.17.1 SafekeepingPlace <SfkpgPlc>
Presence: [1..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

Impacted by: C33 "SafekeepingPlaceFormatOrLEIRule”

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIlcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606

Constraints

» SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.

Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present

4.49.5.17.2 PlaceOfListing <PlcOfListg>
Presence: [0..1]
Definition: Market(s) on which the security is listed.

PlaceOfListing <PlcOfListg> contains one of the following elements (see
"Marketldentification4Choice" on page 1335 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or MarketldentifierCode <MktldrCd> [1..1] IdentifierSet 1335
Or} Description <Desc> [1..1] Text 1335

4.4.9.5.17.3 Pledgee <Pldgee>
Presence: [0..1]
Definition: Choice between formats for the entity to which the financial instruments are pledged.

Impacted by: C25 "PledgeeTypeAndldentificationOrLEIRule"
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Pledgee <Pldgee> contains the following elements (see "Pledgee4" on page 1518 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

PledgeeTypeAndldentification <PldgeeTpAndid> [0..1] 1518

{Or TypeAndldentification <TpAndld> [1..1] 1519
Identification <Id> [1..1] IdentifierSet C1 1519
PledgeeType <PldgeeTp> [1..1] CodeSet 1519

Or Identification <ld> [1.1] 1520
Identification <Id> [0..1] Text 1520
PledgeeType <PldgeeTp> [1..1] CodeSet 1520

Or} Proprietary <Prtry> [1..1] + 1520
LEI <LEI> [0..1] IdentifierSet 1521

Constraints

* PledgeeTypeAndldentificationOrLEIRule

PledgeeTypeAndldentification must be present or LEI must be present.

Following Must be True

/PledgeeTypeAndldentification Must be present

or /LEl Must be present

4.49.5.17.4 AggregateBalance <AggtBal>

Presence: [1..1]

Definition: Total quantity of financial instruments of the balance.

AggregateBalance <AggtBal> contains the following elements (see "Balance22" on page 1226 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1226
Quantity <Qty> [1..1] + 1227

4.4.9.5.17.5 PriceDetails <PricDtls>

Presence: [1..*]

Definition: Price of the financial instrument in one or more currencies.

Impacted by: C40 "ValueRule"
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PriceDetails <PricDtls> contains the following elements (see "Pricelnformation22" on page 1547 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Type <Tp> [1.1] + 1547
Value <Val> [1..1] 1547
{Or Rate <Rate> [1..1] Rate 1548
Or Amount <Amt> [1..1] Amount Cc2 1548
Or} UnknownlIndicator <UknwnInd> [1.1] Indicator 1548
ValueType <ValTp> [1..1] + 1548
SourceOfPrice <SrcOfPric> [0..1] 1549
Identification <Ild> [0..1] * 1549
Type <Tp> [1..1] 1549
{Or Code <Cd> [1..1] CodeSet 1549
Or} Proprietary <Prtry> [1..1] + 1550
QuotationDate <QtnDt> [0..1] + 1550

Constraints

* ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

4.4.9.5.17.6 ForeignExchangeDetails <FXDtls>

Presence: [0..*]

Definition: Information needed to process a currency exchange or conversion.

ForeignExchangeDetails <FXDtls> contains the following elements (see "ForeignExchangeTerms35"
on page 1288 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
UnitCurrency <UnitCcy> [1..1] CodeSet Cc2 1288
QuotedCurrency <QtdCcy> [1..1] CodeSet Cc2 1289
ExchangeRate <XchgRate> [1..1] Rate 1289
QuotationDate <QtnDt> [0..1] DateTime 1289
Quotinglnstitution <Qtglnstn> [0..1] + 1289
4.4.95.17.7 DaysAccrued <DaysAcrd>
Presence: [0..1]
Definition: Specifies the number of days used for calculating the accrued interest amount.
Datatype: "Number" on page 2070
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4.4.9.5.17.8 AccountBaseCurrencyAmounts <AcctBaseCcyAmts>
Presence: [1..1]
Definition: Valuation amounts provided in the base currency of the account.

AccountBaseCurrencyAmounts <AcctBaseCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
HoldingValue <HIldgVal> [1..1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236
4.4.9.5.17.9 InstrumentCurrencyAmounts <InstrmCcyAmts>
Presence: [0..1]
Definition: Valuation amounts provided in the currency of the financial instrument.
InstrumentCurrencyAmounts <InstrmCcyAmts> contains the following elements (see
"BalanceAmounts5" on page 1235 for details)
Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
HoldingValue <HIdgVal> [1..1] * 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdintrstAmt> [0..1] + 1236

4.4.9.5.17.10 AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts>
Presence: [0..1]

Definition: Valuation amounts provided in a currency other than the base currency of the account.

AlternateReportingCurrencyAmounts <AltrnRptgCcyAmts> contains the following elements (see

"BalanceAmounts5" on page 1235 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
HoldingValue <HIdgVal> [1.1] + 1235
PreviousHoldingValue <PrvsHIdgVal> [0..1] + 1235
BookValue <BookVal> [0..1] + 1235
UnrealisedGainLoss <UrlsdGnLoss> [0..1] + 1236
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 1236
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4.4.9.5.17.11 QuantityBreakdown <QtyBrkdwn>

Presence: [0..*]

Definition: Breakdown of the aggregate quantity reported into significant lots, for example, tax lots.

QuantityBreakdown <QtyBrkdwn> contains the following elements (see "QuantityBreakdown70" on
page 1590 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
LotNumber <LotNb> [0..1] + 1590
LotQuantity <LotQty> [0..1] + 1590
LotDateTime <LotDtTm> [0..1] + 1591
LotPrice <LotPric> [0..1] + 1591
TypeOfPrice <TpOfPric> [0..1] * 1591
AccountBaseCurrencyAmounts <AcctBaseCcyAmts> [0..1] + 1591
InstrumentCurrencyAmounts <InstrmCcyAmts> [0..1] + 1592
AlternateReportingCurrencyAmounts [0..1] + 1592
<AltrnRptgCcyAmts>

4.49.5.17.12 ExposureType <XpsrTp>

Presence: [0..1]

Definition: Specifies the underlying business area/type of trade causing the collateral movement.

ExposureType <XpsrTp> contains one of the following elements (see "ExposureType24Choice" on
page 1367 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

{Or Code <Cd> [1..1] CodeSet 1368

Or} Proprietary <Prtry> [1..1] + 1369
4.4.9.5.17.13 BalanceBreakdown <BalBrkdwn>

Presence: [0..*]

Definition: Breakdown of the aggregate balance per meaningful sub-balances and availability.

Impacted by: C8 "AvailableWithNoStatusRule", C36 "SubBalanceAdditionalDetailsRule"
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BalanceBreakdown <BalBrkdwn> contains the following elements (see "SubBalancelnformation23"
on page 1221 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1221
Quantity <Qty> [1..1] + 1221
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1222
AdditionalBalanceBreakdownDetails [0..%] + C17, 1222
<AddtIBalBrkdwnDtls> C37
Constraints
* AvailableWithNoStatusRule
If Subbalance type is AvailableWithNoStatus, then QuantityAndAvailability cannot be used.
On Condition
/SubBalanceType/Code is equal to value "AvailableWithNoAdditionalStatus”
Following Must be True
/Quantity/QuantityAndAvailability Must be absent
« SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
4.4.9.5.17.14 AdditionalBalanceBreakdown <AddtIBalBrkdwn>
Presence: [0..*]
Definition: Provides additional instrument sub-balance information on all or parts of the reported
financial instrument (unregistered, tax exempt, etc.).
Impacted by: C17 "EligibleForCollateralPurposesRule", C37 "SubBalanceAdditionalDetailsRule"
AdditionalBalanceBreakdown <AddtIBalBrkdwn> contains the following elements (see
"AdditionalBalancelnformation23" on page 1216 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SubBalanceType <SubBalTp> [1..1] + 1217
Quantity <Qty> [1..1] + 1217
SubBalanceAdditionalDetails <SubBalAddtIDtls> [0..1] Text 1217

Constraints

» EligibleForCollateralPurposesRule

If Subbalance type is EligibleForCollateralPurposes, then QuantityAndAvailability cannot be used.

On Condition
/SubBalanceType/Code is equal to value "EligibleForCollateralPurposes*
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Following Must be True
/Quantity/QuantityAndAvailability Must be absent

* SubBalanceAdditionalDetailsRule
Unless bilaterally agreed between the Sender and Receiver, if SubBalanceAdditionnalDetails is
used, them it must not contain information that can be provided in a structured field.
4.4.9.5.17.15 HoldingAdditionalDetails <HIdgAddtIDtls>
Presence: [0..1]
Definition: Provides additional information on the holding.

Datatype: "RestrictedFINXMax350Text" on page 2078

4.4.9.5.18 HoldingAdditionalDetails <HldgAddtIDtls>
Presence: [0..1]
Definition: Provides additional information on the holding.

Datatype: "RestrictedFINXMax350Text" on page 2078

4.4.9.5.19 SupplementaryData <SplmtryData>
Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C39 "SupplementaryDataRule"

SupplementaryData <SpImtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 1474
Envelope <Envlp> [1..1] (External Schema) 1475

Constraints

e SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.

4.4.10 AccountBaseCurrencyTotalAmounts
<AcctBaseCcyTtIAmts>

Presence: [0..1]

Definition: Total valuation amounts provided in the base currency of the account.
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AccountBaseCurrencyTotalAmounts <AcctBaseCcyTtIAmts> contains the following

TotalValuelnPageAndStatement4 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> [0..1] + 149
TotalHoldingsValueOfStatement <TtlHIdgsValOfStmt> | [1..1] + 149
TotalBookValueOfStatement <TtIBookValOfStmt> [0..1] + 149
4.4.10.1 TotalHoldingsValueOfPage <TtIHIdgsValOfPg>
Presence: [0..1]
Definition: Total value of positions reported in this message.
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> contains the following elements (see
"AmountAndDirection14" on page 1152 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 |1152
Sign <Sgn> [1..1] Indicator 1153

4.4.10.2 TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt>

Presence: [1..1]

Definition: Total value of positions reported in this statement (a statement may comprise one or more

messages).

TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> contains the following elements (see

"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 1152
Sign <Sgn> [1..1] Indicator 1153

4.4.10.3 TotalBookValueOfStatement <TtIBookValOfStmt>

Presence: [0..1]

Definition: Total book value of positions reported in this statement (a statement may comprise one or

more messages).

TotalBookValueOfStatement <TtIBookValOfStmt> contains the following elements (see

"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 1152
Sign <Sgn> [1..1] Indicator 1153
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4.4.11 AlternateReportingCurrencyTotalAmounts
<AltrnRptgCcyTtIAmts>

Presence: [0..1]
Definition: Total valuation amounts provided in a currency other than the base currency of the account.

AlternateReportingCurrencyTotalAmounts <AltrnRptgCcyTtIAmts> contains the following
TotalValuelnPageAndStatement4 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> [0..1] + 150
TotalHoldingsValueOfStatement <TtlHIdgsValOfStmt> | [1..1] + 150
TotalBookValueOfStatement <TtIBookValOfStmt> [0..1] + 150
4.4.11.1 TotalHoldingsValueOfPage <TtIHIdgsValOfPg>
Presence: [0..1]
Definition: Total value of positions reported in this message.
TotalHoldingsValueOfPage <TtIHIdgsValOfPg> contains the following elements (see
"AmountAndDirection14" on page 1152 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 |1152
Sign <Sgn> [1..1] Indicator 1153

4.4.11.2 TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt>

Presence: [1..1]

Definition: Total value of positions reported in this statement (a statement may comprise one or more
messages).

TotalHoldingsValueOfStatement <TtIHIdgsValOfStmt> contains the following elements (see
"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 1152
Sign <Sgn> [1..1] Indicator 1153

4.4.11.3 TotalBookValueOfStatement <TtIBookValOfStmt>

Presence: [0..1]

Definition: Total book value of positions reported in this statement (a statement may comprise one or
more messages).
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TotalBookValueOfStatement <TtIBookValOfStmt> contains the following elements (see

"AmountAndDirection14" on page 1152 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 |1152
Sign <Sgn> [1..1] Indicator 1153
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5.1

semt.013.002.06
IntraPositionMovementinstruction002V06

MessageDefinition Functionality

Scope

An account owner sends a IntraPositionMovementinstruction to an account servicer to instruct the
movement of securities within its holding from one sub-balance to another, for example, blocking of
securities.

The account owner/servicer relationship may be:

- a global custodian which has an account with its local agent (sub-custodian), or

- an investment management institution which manage a fund account opened at a custodian, or

- a broker which has an account with a custodian, or

- a central securities depository participant which has an account with a central securities depository, or
- a central securities depository which has an account with a custodian, another central securities
depository or another settlement market infrastructure.

Usage

The message may also be used to:

- re-send a message previously sent,

- provide a third party with a copy of a message for information,

- re-send to a third party a copy of a message for information.

using the relevant elements in the Business Application Header.
Outline

The IntraPositionMovementinstruction002V06 MessageDefinition is composed of 12
MessageBuildingBlocks:

A. Transactionldentification

Unambiguous identification of the transaction as known by the instructing party.

B. CorporateActionEventldentification

Identification assigned by the account servicer to unambiguously identify a corporate action event.

C. NumberCounts

Count of the number of transactions linked.

D. Linkages
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Link to another transaction that must be processed after, before or at the same time.

E. AccountOwner

Party that legally owns the account.

F. SafekeepingAccount

Account to or from which a securities entry is made.

G. BlockChainAddressOrWallet

Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

H. SafekeepingPlace

Place where the securities are safe-kept, physically or notionally. This place can be, for example, a
local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

I. Financiallnstrumentldentification

Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.
J. FinanciallnstrumentAttributes

Elements characterising a financial instrument.
K. IntraPositionDetails

Intra-position movement transaction details.

L. SupplementaryData

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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5.2  Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Message root <Document> <IntraPosMvmntinstr> [1..1] c22,

C23,

C24
Transactionldentification <Txld> [1..1] Text 157
CorporateActionEventldentification <CorpActnEvtld> [0..1] Text 157
NumberCounts <NbCounts> [0..1] + Cc8 157
Linkages <Lnkgs> [0..%] + 158
AccountOwner <AcctOwnr> [0..1] + 158
SafekeepingAccount <SfkpgAcct> [0..1] + 158
BlockChainAddressOrWallet <BlckChainAdrOrWiIit> [0..1] + 159
SafekeepingPlace <SfkpgPlc> [0..1] + 159
Financiallnstrumentldentification <Finlnstrmld> [1..1] * C10, 159

C12,

C15,

C17,

C19
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C2,C21 |160
IntraPositionDetails <IntraPosDtls> [1..1] C3,C5 163
Priority <Prty> [0..1] * 164
SettlementQuantity <SttimQty> [1..1] + Cil4 164
SecuritiesSubBalanceldentification <SctiesSubBalld> [0..1] + 165
SettlementDate <SttimDt> [1..1] + 165
BalanceFrom <BalFr> [1..1] + 165
BalanceTo <BalTo> [1..1] + 166
InstructionProcessingAdditionalDetails <InstrPrcgAddtiDtls> |[0..1] Text 166
SupplementaryData <SplmtryData> [0..%] + C26 166

5.3

Constraints

Cl1 ActiveOrHistoricCurrency

The Currency Code must be registered, or have already been registered. Valid active or historic

currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the

Currency is exchanged.
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C2 AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetails is present, then it must not contain information
that can be provided in a structured field.

C3 AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
InstructionProcessingAdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

C4 AnyBIC

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

C5 BalanceFromToRule

The SecuritiesBalanceType of BalanceFrom must be different from the SecuritiesBalanceType
of BalanceTo.

C6 BlockTradeGuideline
In a block trade instruction, the total number of children must be provided using
TotalOfLinkedlInstructions.

The CurrentinstructionNumber of the parent must be 000. The children must have an
incremental CurrentinstructionNumber from 001 to 999.

For more details, see the relevant market practice document on www.smpg.info.

C7 Country

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code).

C8 CurrentinstructionNumberRule

If the Sender wants to indicate that this instruction is linked to one or more settlement
instruction, then the CurrentinstructionNumber must be specified.

C9 CurrentinstructionNumberRule

If the Sender wants to indicate that this instruction is linked to one or more settlement
instruction, then the CurrentinstructionNumber must be specified.

C10 DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

Cl11 DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

C12 DescriptionUsageRule

Description must be used alone as the last resort.
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C13

Ci4

C15

C16

C17

C18

C19

C20

c21

C22

C23

C24

DescriptionUsageRule

Description must be used alone as the last resort.

DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).

ISINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

ISINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

ISINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

ISINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

PlaceOfListingRule

If PlaceOfListing is used and an 1ISO 10383 MIC exists for the market to be identified, the ISO
10383 Market Identifier Code (MIC) must be used.

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWallet Must be absent

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.
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Following Must be True
/SafekeepingAccount Must be present
or /BlockChainAddressOrWallet Must be present

This constraint is defined at the MessageDefinition level.

C25 ShortLongNumberRule

ShortNumber must contain the FIN message type number of the linked message. LongNumber
must contain the XML message identifier of the linked message.

C26 SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the
RA of ISO 20022 compliant structure(s) to be used in the Envelope element.

C27 WithLinkageRule

If Code WITH is used, then the one or more instruction which are linked become bound and
which must be executed together. Even if one single transactions/instructions/notifications can
not be executed, then all the other transactions/instructions/notifications must also be kept
pending. Therefore the use of code WITH must be limited to combine up to 2 or 3 transactions/
instructions/notifications.

5.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

54.1 Transactionldentification <TxId>
Presence: [1..1]
Definition: Unambiguous identification of the transaction as known by the instructing party.
Datatype: "RestrictedFINXMax16Text" on page 2076

54.2 CorporateActionEventldentification <CorpActnEvtld>

Presence: [0..1]

Definition: Identification assigned by the account servicer to unambiguously identify a corporate action
event.

Datatype: "RestrictedFINXMax16Text" on page 2076

54.3 NumberCounts <NbCounts>

Presence: [0..1]
Definition: Count of the number of transactions linked.

Impacted by: C8 "CurrentinstructionNumberRule"
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NumberCounts <NbCounts> contains one of the following elements (see "NumberCount1Choice" on
page 1475 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or CurrentinstructionNumber <CurlnstrNb> [1..1] Text 1476
Or} TotalNumber <TtINb> [1..1] C9,C6 |1476
CurrentinstructionNumber <CurlnstrNb> [1..1] Text 1477
TotalOfLinkedInstructions <TtlOfLkdInstrs> [1..1] Text 1477

Constraints

e CurrentinstructionNumberRule

If the Sender wants to indicate that this instruction is linked to one or more settlement instruction,
then the CurrentinstructionNumber must be specified.

5.4.4 Linkages <Lnkgs>
Presence: [0..*]
Definition: Link to another transaction that must be processed after, before or at the same time.

Linkages <Lnkgs> contains the following elements (see "Linkages60" on page 1379 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ProcessingPosition <PrcgPos> [0..1] + c87 1379
MessageNumber <MsgNb> [0..1] + C6 1379
Reference <Ref> [1..1] + 1380
ReferenceOwner <RefOwnr> [0..1] + 1380
5.45 AccountOwner <AcctOwnr>

Presence: [0..1]
Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains one of the following elements (see
"Partyldentification136Choice" on page 1511 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1l 1511
Or} Proprietaryldentification <Prtryld> [1..1] + 1512
5.4.6 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]

Definition: Account to or from which a securities entry is made.
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SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount30" on

page 1146 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1146
Type <Tp> [0..1] + 1146
Name <Nm> [0..1] Text 1146

5.4.7

Presence: [0..1]

BlockChainAddressOrWallet <BlckChainAdrOrWiIlt>

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of

safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

"BlockChainAddressWallet7" on page 1383 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1383
Type <Tp> [0..1] + 1384
Name <Nm> [0..1] Text 1384

5.4.8

Presence: [0..1]

SafekeepingPlace <SfkpgPlc>

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities

Depository (ICSD).

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
"SafekeepingPlaceFormat39Choice" on page 1603 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or Identification <ld> [1..1] + 1603
Or Country <Ctry> [1..1] CodeSet C3 1604
Or TypeAndldentification <TpAndld> [1..1] 1604
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 1604
Identification <ld> [1..1] IdentifierSet C1 1604
Or} Proprietary <Prtry> [1..1] + 1605
5.4.9 Financiallnstrumentidentification <Finlnstrmid>
Presence: [1..1]
Definition: Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.
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Impacted by: C10 "DescriptionPresenceRule", C12 "DescriptionUsageRule", C15 "ISINGuideline", C17
"ISINPresenceRule", C19 "OtherldentificationPresenceRule"

Financiallnstrumentldentification <Fininstrmld> contains the following elements (see
"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282
Identification <ld> [1..1] Text 1282
Suffix <Sfx> [0..1] Text 1282
Type <Tp> [1.1] + 1282
Description <Desc> [0..1] Text 1283

Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.

On Condition
/Description is absent
Following Must be True
/1SIN Must be present
or /Otherldentification[*] Must be present

e DescriptionUsageRule

Description must be used alone as the last resort.

¢ [SINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition
/ISIN is absent
Following Must be True
/0therldentification[*] Must be present
or /Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition

/Otherldentification[*] is absent
Following Must be True

/1SIN Must be present
Oor /Description Must be present

54.10 FinanciallnstrumentAttributes <FinlnstrmAttrbts>

Presence: [0..1]
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Definition: Elements characterising a financial instrument.

Impacted by: C2 "AdditionalDetailsRule", C21 "PlaceOfListingRule"
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FinanciallnstrumentAttributes <FininstrmAttrbts> contains the following elements (see

"FinanciallnstrumentAttributes119" on page 1269 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PlaceOfListing <PIcOfListg> [0..1] + 1271
DayCountBasis <DayCntBsis> [0..1] + 1271
RegistrationForm <RegnForm> [0..1] + 1272
PaymentFrequency <PmtFrgcy> [0..1] + 1272
PaymentStatus <PmtSts> [0..1] + 1272
VariableRateChangeFrequency <VarblRateChngFrqcy> | [0..1] + 1272
ClassificationType <ClssfctnTp> [0..1] + 1273
OptionStyle <OptnStyle> [0..1] + 1273
OptionType <OptnTp> [0..1] + 1273
DenominationCurrency <DnmtnCcy> [0..1] CodeSet Cc2 1273
CouponDate <CpnDt> [0..1] Date 1274
ExpiryDate <XpryDt> [0..1] Date 1274
FloatingRateFixingDate <FltgRateFxgDt> [0..1] Date 1274
MaturityDate <MtrtyDt> [0..1] Date 1274
IssueDate <IsseDt> [0..1] Date 1274
NextCallableDate <NxtClIbIDt> [0..1] Date 1274
PutableDate <PutbIDt> [0..1] Date 1275
DatedDate <DtdDt> [0..1] Date 1275
FirstPaymentDate <FrstPmtDt> [0..1] Date 1275
PreviousFactor <PrvsFctr> [0..1] Rate 1275
CurrentFactor <CurFctr> [0..1] Rate 1275
NextFactor <NxtFctr> [0..1] Rate 1275
InterestRate <IntrstRate> [0..1] Rate 1275
YieldToMaturityRate <YIdToMtrtyRate> [0..1] Rate 1275
NextInterestRate <NxtIntrstRate> [0..1] Rate 1276
IndexRateBasis <IndxRateBsis> [0..1] Rate 1276
CouponAttachedNumber <CpnAttchdNb> [0..1] + 1276
PoolNumber <PoolNb> [0..1] + 1276
QuantityBreakdown <QtyBrkdwn> [0..%] + 1276
VariableRatelndicator <VarblRatelnd> [0..1] Indicator 1277
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Callablelndicator <CllIblind> [0..1] Indicator 1277
Putablelndicator <Putblind> [0..1] Indicator 1277
MarketOrIndicativePrice <MktOrIndctvPric> [0..1] + 1277
ExercisePrice <ExrcPric> [0..1] + 1278
SubscriptionPrice <ShcptPric> [0..1] * 1278
ConversionPrice <ConvsPric> [0..1] + 1278
StrikePrice <StrkPric> [0..1] + 1278
MinimumNominalQuantity <MinNmnIQty> [0..1] + Cl4 1279
ContractSize <CtrctSz> [0..1] + Cl4 1279
UnderlyingFinanciallnstrumentldentification [0..%] + C11, 1279
<UndrlygFininstrmld> C13,
C17,
C19,
Cc21
FinanciallnstrumentAttributeAdditionalDetails [0..1] Text 1281
<FinlnstrmAttrAddtiDtls>

Constraints

+ AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

e PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO 10383
Market Identifier Code (MIC) must be used.

5.4.11

Definition: Intra-position movement transaction details.

Impacted by: C3 "AdditionalDetailsRule", C5 "BalanceFromToRule"

IntraPositionDetails <IntraPosDtls>

Presence: [1..1]
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IntraPositionDetails <IntraPosDtls> contains the following IntraPositionDetails62 elements

<InstrPrcgAddtIDtls>

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Priority <Prty> [0..1] + 164
SettlementQuantity <SttimQty> [1..1] + Cl4 164
SecuritiesSubBalanceldentification <SctiesSubBalld> | [0..1] + 165
SettlementDate <SttimDt> [1..1] + 165
BalanceFrom <BalFr> [1..1] + 165
BalanceTo <BalTo> [1..1] + 166
InstructionProcessingAdditionalDetails [0..1] Text 166

Constraints

* AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if InstructionProcessingAdditionalDetails
is present, then it must not contain information that can be provided in a structured field.

+ BalanceFromToRule

The SecuritiesBalanceType of BalanceFrom must be different from the SecuritiesBalanceType of
BalanceTo.

On Condition

And

/BalanceFrom/Type/Code is present
/BalanceTo/Type/Code is present

Following Must be True

/BalanceFrom/Type/Code Must be different from /BalanceTo/Type/Code

5.4.11.1 Priority <Prty>

Presence: [0..1]

Definition: Specifies whether the transaction is to be executed with a high priority.

Priority <Prty> contains one of the following elements (see "PriorityNumeric5Choice" on page 1433 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

{Or Numeric <Nmrc> [1..1] Text 1433

Or} Proprietary <Prtry> [1.1] * 1433
5.4.11.2 SettlementQuantity <SttiImQty>

Presence: [1..1]

Definition: Total quantity of securities to be settled.

Impacted by: C14 "DigitalTokenUnitUsageRule"
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SettlementQuantity <SttImQty> contains one of the following elements (see

"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1555

Constraints

» DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

5.4.11.3 SecuritiesSubBalanceldentification <SctiesSubBalld>

Presence: [0..1]

Definition: Number identifying a securities sub balance type (for example, restriction identification

etc...).

SecuritiesSubBalanceldentification <SctiesSubBalld> contains the following elements (see

"Genericldentification39" on page 1477 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1477
Issuer <Issr> [0..1] Text 1477

5.4.11.4 SettlementDate <SttImDt>
Presence: [1..1]

Definition: Date and time at which the securities are to be moved.

SettlementDate <SttiImDt> contains one of the following elements (see "DateAndDateTime2Choice"

on page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

{Or Date <Dt> [1..1] Date 1244

Or} DateTime <DtTm> [1..1] DateTime 1244
5.4.11.5 BalanceFrom <BalFr>

Presence: [1..1]

Definition: Balance from which the securities are moving.
Settlement And Reconciliation - ISO 15022 Variants - 165 February 2022

Maintenance 2021-2022




Approved by the Securities SEG on 20 January 2022 semt.013.002.06
IntraPositionMovementinstruction002V06

BalanceFrom <BalFr> contains the following elements (see
"SecuritiesSubBalanceTypeAndQuantityBreakdown6" on page 1223 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1223
QuantityBreakdown <QtyBrkdwn> [0..%] + 1224

5.4.11.6 BalanceTo <BalTo>
Presence: [1..1]
Definition: Balance to which the securities are moving.

BalanceTo <BalTo> contains the following elements (see
"SecuritiesSubBalanceTypeAndQuantityBreakdown6" on page 1223 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] * 1223
QuantityBreakdown <QtyBrkdwn> [0..%] + 1224

5.4.11.7 InstructionProcessingAdditionalDetails <InstrPrcgAddtIDtls>

Presence: [0..1]

Definition: Provides additional settlement processing information which cannot be included within the
structured fields of the message.

Datatype: "RestrictedFINXMax350Text" on page 2078

5.4.12 SupplementaryData <SplmtryData>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C26 "SupplementaryDataRule"

SupplementaryData <SpImtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 1474
Envelope <Envlp> [1..1] (External Schema) 1475

Constraints

e SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.
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6

6.1

semt.014.002.07
IntraPositionMovementStatusAdvice002V07

MessageDefinition Functionality

Scope

An account servicer sends a IntraPositionMovementStatusAdvice to an account owner to advise the
status of an intra-position movement instruction previously sent by the account owner.

The account servicer/owner relationship may be:

- a central securities depository or another settlement market infrastructure acting on behalf of their
participants

- an 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.

Usage

The message may also be used to:

- re-send a message previously sent,

- provide a third party with a copy of a message for information,

- re-send to a third party a copy of a message for information using the relevant elements in the
Business Application Header.

Outline

The IntraPositionMovementStatusAdvice002V07 MessageDefinition is composed of 5
MessageBuildingBlocks:

A. Transactionldentification

Unambiguous identification of a transaction as per the account owner (or the instructing party
managing the account).

B. ProcessingStatus
Provides details on the processing status of the transaction.
C. SettlementStatus

Provides the status of settlement of a transaction.

D. TransactionDetails

Identifies the details of the transaction.

E. SupplementaryData

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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6.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
Message root <Document> <IntraPosMvmntStsAdvc> [1..1]
Transactionldentification <TxId> [1..1] + C8 170
ProcessingStatus <PrcgSts> [0..1] 170
{Or Rejected <Rjctd> [1..1] + 170
Or Repair <Rpr> [1..1] + 171
Or Cancelled <Canc> [1.1] + 171
Or AcknowledgedAccepted <AckdAccptd> [1..1] + 171
Or} Proprietary <Prtry> [1..1] + 172
SettlementStatus <SttimSts> [0..1] + C10 172
TransactionDetails <TxDtls> [0..1] Cl11, 173
C12,
C13
Poolldentification <Poolld> [0..1] Text 174
AccountOwner <AcctOwnr> [0..1] + 174
SafekeepingAccount <SfkpgAcct> [0..1] + 174
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 174
Financiallnstrumentldentification <FinInstrmld> [1..1] + C3,C4, |175
Ce6, C7,
c9
SettlementQuantity <SttimQty> [1..1] + C5 176
LotNumber <LotNb> [0..1] + 176
SettlementDate <SttimDt> [1..1] + 177
AcknowledgedStatusTimeStamp <AckdStsTmStmp> [0..1] DateTime 177
BalanceFrom <BalFr> [0..1] + 177
BalanceTo <BalTo> [0..1] + 177
SupplementaryData <SplmtryData> [0..%] + Cl4 177

6.3

Constraints

Cl1 AdditionalReasonInforrmationRule

The AdditionalReasonInformation element must not contain information that can be provided in

a structured field unless bilaterally agreed.
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C2 AnyBIC
Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

C3 DescriptionPresenceRule
If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

C4 DescriptionUsageRule
Description must be used alone as the last resort.

C5 DigitalTokenUnitUsageRule
DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).

C6 ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.

C7 ISINPresenceRule
If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

C8 NoAccountOwnerTransactionldentificationRule
If no reference is available for the AccountOwnerTransactionldentification, for example, the
transaction was sent by fax, then the AccountOwnerTransactionldentification must be
NONREF.

C9 OtherldentificationPresenceRule
If Otherldentification is not present then either ISIN or Description must be present.

C10 PendingToFailingRule
A pending transaction (PEND) becomes a failing transaction (PENF) on the settlement date
instructed in the message, during the end of day reporting.

Cl1l SafekeepingAccountOrBlockChainAddressiRule
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

C12 SafekeepingAccountOrBlockChainAddress2Rule
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

C13 SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

C14 SupplementaryDataRule
This component may not be used without the explicit approval of a SEG and submission to the
RA of ISO 20022 compliant structure(s) to be used in the Envelope element.
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6.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

6.4.1 Transactionldentification <TxIld>

Presence: [1..1]

Definition: Unambiguous identification of a transaction as per the account owner (or the instructing party
managing the account).

Impacted by: C8 "NoAccountOwnerTransactionldentificationRule"

Transactionldentification <TxId> contains the following elements (see "Transactionldentifications34"
on page 1309 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AccountOwnerTransactionldentification <AcctOwnrTxld> |[1..1] Text 1309
AccountServicerTransactionldentification <AcctSverTxld> | [0..1] Text 1310
MarketInfrastructure Transactionldentification [0..1] Text 1310
<MktInfrstrctrTxId>
ProcessorTransactionldentification <PrcrTxld> [0..1] Text 1310

Constraints

* NoAccountOwnerTransactionldentificationRule

If no reference is available for the AccountOwnerTransactionldentification, for example, the
transaction was sent by fax, then the AccountOwnerTransactionldentification must be NONREF.

6.4.2 ProcessingStatus <PrcgSts>
Presence: [0..1]
Definition: Provides details on the processing status of the transaction.

ProcessingStatus <PrcgSts> contains one of the following IntraPositionProcessingStatus10Choice

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Rejected <Rjctd> [1..1] + 170
Or Repair <Rpr> [1..1] * 171
Or Cancelled <Canc> [1..1] + 171
Or AcknowledgedAccepted <AckdAccptd> [1..1] * 171
Or} Proprietary <Prtry> [1..1] + 172
6.4.2.1 Rejected <Rjctd>
Presence: [1..1]
Definition: Instruction/Request has been rejected for further processing.
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Rejected <Rjctd> contains one of the following elements (see "RejectionOrRepairStatus45Choice" on
page 1820 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or NoSpecifiedReason <NoSpcfdRsn> [1..1] CodeSet 1820
Or} Reason <Rsn> [1.%] 1820
Code <Cd> [0.%] * 1820
AdditionalReasonInformation <AddtIRsnInf> [0..1] Text 1821

6.4.2.2 Repair <Rpr>
Presence: [1..1]
Definition: Instruction/Request is accepted but in repair.

Repair <Rpr> contains one of the following elements (see "RejectionOrRepairStatus45Choice" on
page 1820 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or NoSpecifiedReason <NoSpcfdRsn> [1..1] CodeSet 1820
Or} Reason <Rsn> [1..%] 1820
Code <Cd> [0..%] * 1820
AdditionalReasonInformation <AddtIRsnInf> [0..1] Text 1821

6.4.2.3 Cancelled <Canc>
Presence: [1..1]
Definition: Instruction has been cancelled.

Cancelled <Canc> contains one of the following elements (see "CancellationStatus25Choice" on
page 1843 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or NoSpecifiedReason <NoSpcfdRsn> [1..1] CodeSet 1843
Or} Reason <Rsn> [1..%] 1843
Code <Cd> [1..1] 1844
{Or Code <Cd> [1..1] CodeSet 1844
Or} Proprietary <Prtry> [1..1] + 1845
AdditionalReasonInformation <AddtIRsnInf> [0..1] Text 1845

6.4.2.4 AcknowledgedAccepted <AckdAccptd>

Presence: [1..1]

Definition: Instruction has been acknowledged by the account servicer.
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AcknowledgedAccepted <AckdAccptd> contains one of the following elements (see

"AcknowledgedAcceptedStatus25Choice" on page 1908 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or NoSpecifiedReason <NoSpcfdRsn> [1..1] CodeSet 1908
Or} Reason <Rsn> [1.%] 1908
Code <Cd> [1..1] + 1908
AdditionalReasonInformation <AddtIRsnInf> [0..1] Text 1908

6.4.2.5 Proprietary <Prtry>

Presence: [1..1]

Definition: Specifies a choice of status for the processing of an intra-position movement.

Proprietary <Prtry> contains the following elements (see "ProprietaryStatusAndReason7" on page 1862

for details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ProprietaryStatus <PrtrySts> [1..1] + 1862
ProprietaryReason <PrtryRsn> [0..%] + C1 1862
6.4.3 SettlementStatus <SttimSts>
Presence: [0..1]
Definition: Provides the status of settlement of a transaction.
Impacted by: C10 "PendingToFailingRule"
SettlementStatus <SttImSts> contains one of the following elements (see
"SettlementStatus20Choice" on page 1891 for details)
Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
{Or Pending <Pdg> [1..1] + 1891
Or Failing <FIng> [1..1] 1892
{Or NoSpecifiedReason <NoSpcfdRsn> [1..1] CodeSet 1892
Or} Reason <Rsn> [1..%] 1892
Code <Cd> [1..1] + 1892
AdditionalReasonInformation <AddtIRsnInf> [0..1] Text 1893
Or} Proprietary <Prtry> [1..1] + 1893
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Constraints

« PendingToFailingRule

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

6.4.4 TransactionDetails <TxDtls>

Presence: [0..1]
Definition: Identifies the details of the transaction.

Impacted by: C11 "SafekeepingAccountOrBlockChainAddress1Rule", C12
"SafekeepingAccountOrBlockChainAddress2Rule", C13
"SafekeepingAccountOrBlockChainAddress3Rule"

TransactionDetails <TxDtls> contains the following IntraPositionDetails64 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Poolldentification <Poolld> [0..1] Text 174
AccountOwner <AcctOwnr> [0..1] + 174
SafekeepingAccount <SfkpgAcct> [0..1] + 174
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 174
Financiallnstrumentldentification <FinInstrmid> [1..1] + C3,C4, (175
C6, C7,
C9
SettlementQuantity <SttimQty> [1..1] + C5 176
LotNumber <LotNb> [0..1] + 176
SettlementDate <SttimDt> [1..1] + 177
AcknowledgedStatusTimeStamp <AckdStsTmStmp> [0..1] DateTime 177
BalanceFrom <BalFr> [0..1] + 177
BalanceTo <BalTo> [0..1] + 177
Constraints
« SafekeepingAccountOrBlockChainAddress1Rule
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWal let Must be absent
» SafekeepingAccountOrBlockChainAddress2Rule
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent
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» SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
or /BlockChainAddressOrWallet Must be present

6.4.4.1 Poolldentification <Poolld>
Presence: [0..1]
Definition: Collective reference identifying a set of messages.

Datatype: "RestrictedFINXMax16Text" on page 2076

6.4.4.2 AccountOwner <AcctOwnr>
Presence: [0..1]
Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains one of the following elements (see
"Partyldentification136Choice" on page 1511 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1511
Or} Proprietaryldentification <Prtryld> [1..1] + 1512

6.4.4.3 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]
Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount30" on
page 1146 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1.1] Text 1146
Type <Tp> [0..1] * 1146
Name <Nm> [0..1] Text 1146

6.4.4.4 BlockChainAddressOrWallet <BlckChainAdrOrWIlt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.
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BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
"BlockChainAddressWallet7" on page 1383 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1383
Type <Tp> [0..1] + 1384
Name <Nm> [0..1] Text 1384

6.4.4.5 Financiallnstrumentldentification <Finlnstrmld>
Presence: [1..1]
Definition: Financial instruments representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C3 "DescriptionPresenceRule", C4 "DescriptionUsageRule", C6 "ISINGuideline", C7
"ISINPresenceRule", C9 "OtherldentificationPresenceRule"

Financiallnstrumentldentification <Fininstrmld> contains the following elements (see
"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282
Identification <ld> [1..1] Text 1282
Suffix <Sfx> [0..1] Text 1282
Type <Tp> [1.1] * 1282
Description <Desc> [0..1] Text 1283

Constraints

» DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.

On Condition
/Description is absent
Following Must be True
/1SIN Must be present
Oor /0therldentification[*] Must be present

* DescriptionUsageRule
Description must be used alone as the last resort.
* ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.

¢ |[SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.
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On Condition

Foll

or

/1SIN is absent
owing Must be True

/Otherldentification[*] Must be present

/Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition

Foll

or

/0therldentification[*] is absent

owing Must be True

/1SIN Must be present
/Description Must be present

6.4.4.6 SettlementQuantity <SttImQty>

Presence: [1..1]

Definition: Total quantity of securities to be settled.

Impacted by: C5 "DigitalTokenUnitUsageRule"

SettlementQuantity <SttImQty> contains one of the following elements (see
"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1555

Constraints

« DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

6.4.4.7 LotNumber <LotNb>

Presence: [0..1]

Definition: Number identifying a lot constituting the financial instrument.

LotNumber <LotNb> contains the following elements (see "Genericldentification39" on page 1477 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1477
Issuer <lssr> [0..1] Text 1477
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6.4.5

Presence: [1..1]

6.4.4.8 SettlementDate <SttimDt>

Definition: Date and time at which the securities are to be moved.

SettlementDate <SttiImDt> contains one of the following elements (see "DateAndDateTime2Choice"
on page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1244
Or} DateTime <DtTm> [1..1] DateTime 1244

Presence: [0..1]

6.4.4.9 AcknowledgedStatusTimeStamp <AckdStsTmStmp>

Definition: Time stamp on when the transaction is acknowledged.

Datatype: "ISODateTime" on page 2067

Presence: [0..1]

Definition: Balance from which the securities are moving.

6.4.4.10 BalanceFrom <BalFr>

BalanceFrom <BalFr> contains one of the following elements (see "SecuritiesBalanceTypel1Choice"
on page 1232 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1233
Or} Proprietary <Prtry> [1..1] + 1233

Presence: [0..1]

Definition: Balance to which the securities are moving.

6.4.4.11 BalanceTo <BalTo>

BalanceTo <BalTo> contains one of the following elements (see "SecuritiesBalanceTypel1Choice" on
page 1232 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1.1] CodeSet 1233
Or} Proprietary <Prtry> [1..1] + 1233

Presence: [0..*]

SupplementaryData <SplmtryData>

Definition: Additional information that cannot be captured in the structured elements and/or any other

specific block.
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Impacted by: C14 "SupplementaryDataRule"

SupplementaryData <SpImtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 1474
Envelope <Envlp> [1..1] (External Schema) 1475

Constraints

e SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.
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7.1

semt.015.002.09
IntraPositionMovementConfirmation002V09

MessageDefinition Functionality

Scope

The IntraPositionMovementConfirmation is sent by an account servicer to an account owner to confirm
the movement of securities within its holding from one sub-balance to another, for example, blocking of
securities.

The account servicer/owner relationship may be:

- a central securities depository or another settlement market infrastructure acting on behalf of its
participant

- an agent (sub-custodian) acting on behalf of its global custodian customer, or

- a custodian acting on behalf of an investment management institution or a broker/dealer.

Usage

The message may also be used to:

- re-send a message previously sent,

- provide a third party with a copy of a message for information,
- re-send to a third party a copy of a message for information

using the relevant elements in the Business Application Header.
Outline

The IntraPositionMovementConfirmation002V09 MessageDefinition is composed of 9
MessageBuildingBlocks:

A. AdditionalParameters

Additional parameters for the transaction.
B. AccountOwner

Party that legally owns the account.
C. SafekeepingAccount

Account to or from which a securities entry is made.

D. BlockChainAddressOrWallet

Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

E. SafekeepingPlace
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Place where the securities are safe-kept, physically or notionally. This place can be, for example, a
local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

F. Financiallnstrumentldentification

Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.
G. FinanciallnstrumentAttributes

Elements characterising a financial instrument.
H. IntraPositionDetails

Intra-position movement transaction details.

I. SupplementaryData

Additional information that cannot be captured in the structured elements and/or any other specific
block.
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7.2  Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Message root <Document> <IntraPosMvmntConf> [1..1] C23,

C24,

C25
AdditionalParameters <AddtlParams> [0..1] + 184
AccountOwner <AcctOwnr> [0..1] + 185
SafekeepingAccount <SfkpgAcct> [0..1] * 185
BlockChainAddressOrWallet <BlckChainAdrOrWiit> [0..1] + 185
SafekeepingPlace <SfkpgPlc> [0..1] + 185
Financiallnstrumentldentification <FinInstrmld> [1..1] + C10, 186

C12,

C16,

C1s,

C20
FinanciallnstrumentAttributes <FininstrmAttrbts> [0..1] * C3,C22 | 187
IntraPositionDetails <IntraPosDtls> [1..1] C4,C6 189
SettledQuantity <SttldQty> [1..1] + Cl4 190
SecuritiesSubBalanceldentification <SctiesSubBalld> [0..1] + 191
CollateralMonitorAmount <CollIMntrAmt> [0..1] + 191
PreviouslySettledQuantity <PrevslySttldQty> [0..1] + Cl4 191
RemainingToBeSettledQuantity <RmngToBeSttldQty> [0..1] + Cl4 192
SettlementDate <SttimDt> [1..1] + 192
AvailableDate <AvlbIDt> [0..1] + 193
CorporateActionEventType <CorpActnEvtTp> [0..1] + C15 193
BalanceFrom <BalFr> [1..1] + 194
BalanceTo <BalTo> [1.1] * 194
InstructionProcessingAdditionalDetails <InstrPrcgAddtiDtls> | [0..1] Text 194
SupplementaryData <SplmtryData> [0..%] + C26 194

7.3

Constraints

Cl1 ActiveCurrency

The currency code must be a valid active currency code, not yet withdrawn on the day the

message containing the currency is exchanged. Valid active currency codes are registered with

the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged.

Settlement And Reconciliation - ISO 15022 Variants - 181
Maintenance 2021-2022

February 2022




Approved by the Securities SEG on 20 January 2022 semt.015.002.09

IntraPositionMovementConfirmation002V09

Cc2

C3

C4

C5

C6

C7

C8

C9

C10

Ci11

C12

C13

ActiveOrHistoricCurrency

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged.

AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetalils is present, then it must not contain information
that can be provided in a structured field.

AdditionalDetailsRule

Unless bilaterally agreed between the sender and receiver, if
InstructionProcessingAdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

AnyBIC

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

BalanceFromToRule

The BalanceFrom/Type must be different from the BalanceTo/Type.

Country

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code).

CurrencyAmount

The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot.

CurrencyAmount

The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot.

DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

DescriptionUsageRule
Description must be used alone as the last resort.

DescriptionUsageRule

Description must be used alone as the last resort.
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C14 DigitalTokenUnitUsageRule
DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).

C15 EventTypeRule
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.

C16 ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.

C17 ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.

C18 ISINPresenceRule
If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

C19 ISINPresenceRule
If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

C20 OtherldentificationPresenceRule
If Otherldentification is not present then either ISIN or Description must be present.

C21 OtherldentificationPresenceRule
If Otherldentification is not present then either ISIN or Description must be present.

C22 PlaceOfListingRule
If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO
10383 Market Identifier Code (MIC) must be used.

C23 SafekeepingAccountOrBlockChainAddress1Rule
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition

/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
This constraint is defined at the MessageDefinition level.
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C24 SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

This constraint is defined at the MessageDefinition level.

C25 SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
Oor /BlockChainAddressOrWallet Must be present

This constraint is defined at the MessageDefinition level.

C26 SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the
RA of ISO 20022 compliant structure(s) to be used in the Envelope element.

7.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

7.4.1 AdditionalParameters <AddtIParams>

Presence: [0..1]
Definition: Additional parameters for the transaction.

AdditionalParameters <AddtlParams> contains the following elements (see
"AdditionalParameters34" on page 1341 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PartialSettlement <PrtISttim> [0..1] CodeSet 1341
PreviousPartialConfirmationldentification [0.1] Text 1341
<PrvsPrtiIConfld>
AccountOwnerTransactionldentification <AcctOwnrTxld> |[0..1] Text 1341
AccountServicerTransactionldentification <AcctSverTxld> | [0..1] Text 1342
Poolldentification <Poolld> [0..1] Text 1342
CorporateActionEventldentification <CorpActnEvtld> [0.1] Text 1342
MarketInfrastructureTransactionldentification [0..1] Text 1342
<MktInfrstrctrTxld>
CounterpartyMarketinfrastructureTransactionldentificatio | [0..1] Text 1342
n <CtrPtyMktInfrstrctrTxId>
ProcessorTransactionldentification <PrcrTxId> [0..1] Text 1342
Settlement And Reconciliation - ISO 15022 Variants - 184 February 2022

Maintenance 2021-2022



Approved by the Securities SEG on 20 January 2022

semt.015.002.09
IntraPositionMovementConfirmation002V09

7.4.2

AccountOwner <AcctOwnr>

Presence: [0..1]

Definition: Party that legally owns the account.

AccountOwner <AcctOwnr> contains one of the following elements (see

"Partyldentification136Choice" on page 1511 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1l 1511
Or} Proprietaryldentification <Prtryld> [1..1] + 1512
7.4.3 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]
Definition: Account to or from which a securities entry is made.
SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount30" on
page 1146 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1146
Type <Tp> [0..1] + 1146
Name <Nm> [0..1] Text 1146
7.4.4 BlockChainAddressOrWallet <BlckChainAdrOrWiit>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

"BlockChainAddressWallet7" on page 1383 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1383
Type <Tp> [0..1] * 1384
Name <Nm> [0..1] Text 1384
7.4.5 SafekeepingPlace <SfkpgPlc>

Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).
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7.4.6

SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
"SafekeepingPlaceFormat39Choice" on page 1603 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Identification <ld> [1..1] + 1603
Or Country <Ctry> [1..1] CodeSet C3 1604
Or TypeAndldentification <TpAndld> [1..1] 1604
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 1604
Identification <ld> [1..1] IdentifierSet C1 1604
Or} Proprietary <Prtry> [1..1] + 1605

Presence: [1..1]

Financiallnstrumentldentification <Finlnstrmld>

Definition: Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C10 "DescriptionPresenceRule”, C12 "DescriptionUsageRule", C16 "ISINGuideline”, C18

"ISINPresenceRule", C20 "OtherldentificationPresenceRule"

Financiallnstrumentldentification <FininstrmId> contains the following elements (see

"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282
Identification <ld> [1..1] Text 1282
Suffix <Sfx> [0..1] Text 1282
Type <Tp> [1.1] * 1282
Description <Desc> [0..1] Text 1283

Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be

present.

On Condition
/Description is absent
Following Must be True
/1SIN Must be present

or /0therldentification[*] Must be present

» DescriptionUsageRule

Description must be used alone as the last resort.
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¢ ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition
/ISIN is absent
Following Must be True
/O0therldentification[*] Must be present
or /Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition

/O0therldentification[*] is absent
Following Must be True

/1SIN Must be present
Oor /Description Must be present

7.4.7 FinanciallnstrumentAttributes <FininstrmAttrbts>
Presence: [0..1]
Definition: Elements characterising a financial instrument.

Impacted by: C3 "AdditionalDetailsRule", C22 "PlaceOfListingRule"
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FinanciallnstrumentAttributes <FininstrmAttrbts> contains the following elements (see

"FinanciallnstrumentAttributes119" on page 1269 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PlaceOfListing <PIcOfListg> [0..1] + 1271
DayCountBasis <DayCntBsis> [0..1] + 1271
RegistrationForm <RegnForm> [0..1] + 1272
PaymentFrequency <PmtFrgcy> [0..1] + 1272
PaymentStatus <PmtSts> [0..1] + 1272
VariableRateChangeFrequency <VarblRateChngFrqcy> | [0..1] + 1272
ClassificationType <ClssfctnTp> [0..1] + 1273
OptionStyle <OptnStyle> [0..1] + 1273
OptionType <OptnTp> [0..1] + 1273
DenominationCurrency <DnmtnCcy> [0..1] CodeSet Cc2 1273
CouponDate <CpnDt> [0..1] Date 1274
ExpiryDate <XpryDt> [0..1] Date 1274
FloatingRateFixingDate <FltgRateFxgDt> [0..1] Date 1274
MaturityDate <MtrtyDt> [0..1] Date 1274
IssueDate <IsseDt> [0..1] Date 1274
NextCallableDate <NxtClIbIDt> [0..1] Date 1274
PutableDate <PutbIDt> [0..1] Date 1275
DatedDate <DtdDt> [0..1] Date 1275
FirstPaymentDate <FrstPmtDt> [0..1] Date 1275
PreviousFactor <PrvsFctr> [0..1] Rate 1275
CurrentFactor <CurFctr> [0..1] Rate 1275
NextFactor <NxtFctr> [0..1] Rate 1275
InterestRate <IntrstRate> [0..1] Rate 1275
YieldToMaturityRate <YIdToMtrtyRate> [0..1] Rate 1275
NextInterestRate <NxtIntrstRate> [0..1] Rate 1276
IndexRateBasis <IndxRateBsis> [0..1] Rate 1276
CouponAttachedNumber <CpnAttchdNb> [0..1] + 1276
PoolNumber <PoolNb> [0..1] + 1276
QuantityBreakdown <QtyBrkdwn> [0..%] + 1276
VariableRatelndicator <VarblRatelnd> [0..1] Indicator 1277
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<FinInstrmAttrAddt|Dtls>

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Callablelndicator <CllIblind> [0..1] Indicator 1277
Putablelndicator <Putblind> [0..1] Indicator 1277
MarketOrIndicativePrice <MktOrIndctvPric> [0..1] + 1277
ExercisePrice <ExrcPric> [0..1] + 1278
SubscriptionPrice <ShcptPric> [0..1] * 1278
ConversionPrice <ConvsPric> [0..1] + 1278
StrikePrice <StrkPric> [0..1] + 1278
MinimumNominalQuantity <MinNmnIQty> [0..1] + Cl4 1279
ContractSize <CtrctSz> [0..1] + Cl4 1279
UnderlyingFinanciallnstrumentldentification [0..%] + C11, 1279
<UndrlygFininstrmld> C13,
C17,
C19,
c21
FinanciallnstrumentAttributeAdditionalDetails [0..1] Text 1281

Constraints

+ AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

e PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO 10383
Market Identifier Code (MIC) must be used.

7.4.8

Definition: Intra-position movement transaction details.

Impacted by: C4 "AdditionalDetailsRule", C6 "BalanceFromToRule"

IntraPositionDetails <IntraPosDtls>

Presence: [1..1]
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IntraPositionDetails <IntraPosDtls> contains the following IntraPositionDetails61 elements

<InstrPrcgAddtIDtls>

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SettledQuantity <SttldQty> [1..1] + Cl4 190
SecuritiesSubBalanceldentification <SctiesSubBalld> |[0..1] + 191
CollateralMonitorAmount <CollIMntrAmt> [0..1] + 191
PreviouslySettledQuantity <PrevslySttldQty> [0..1] + Cl4 191
RemainingToBeSettledQuantity <RmngToBeSttldQty> | [0..1] + Cl4 192
SettlementDate <SttimDt> [1..1] + 192
AvailableDate <AvlbIDt> [0..1] + 193
CorporateActionEventType <CorpActnEvtTp> [0..1] + C15 193
BalanceFrom <BalFr> [1..1] + 194
BalanceTo <BalTo> [1..1] + 194
InstructionProcessingAdditionalDetails [0..1] Text 194

Constraints

* Addi

tionalDetailsRule

Unless bilaterally agreed between the sender and receiver, if InstructionProcessingAdditionalDetails
is present, then it must not contain information that can be provided in a structured field.

* Bala

nceFromToRule

The BalanceFrom/Type must be different from the BalanceTo/Type.

On C

And
Foll

ondition

/BalanceFrom/Type/Code is present
/BalanceTo/Type/Code is present

owing Must be True

/BalanceFrom/Type/Code Must be different from /BalanceTo/Type/Code

7.4.8.1 SettledQuantity <SttldQty>

Presence: [1..1]

Definition: Quantity of financial instrument effectively settled.

Impacted by: C14 "DigitalTokenUnitUsageRule"
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SettledQuantity <SttldQty> contains one of the following elements (see
"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1555

Constraints

» DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

7.4.8.2 SecuritiesSubBalanceldentification <SctiesSubBalld>
Presence: [0..1]
Definition: Number identifying a Securities Sub balance Type for example restriction identification.

SecuritiesSubBalanceldentification <SctiesSubBalld> contains the following elements (see
"Genericldentification39" on page 1477 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1477
Issuer <Issr> [0..1] Text 1477

7.4.8.3 CollateralMonitorAmount <ColIMntrAmt>
Presence: [0..1]
Definition: Value of the collateral available for the delivery settlement process at the account level.

CollateralMonitorAmount <CollIMntrAmt> contains the following elements (see
"AmountAndDirection55" on page 1207 for details)

Or MessageElement<XML Tag> Mult. Type Co'\?str. Page
0.
Amount <Amt> [1..1] Amount C2,C8 1207
CreditDebitIndicator <CdtDbtInd> [0..1] CodeSet 1208
OriginalCurrencyAndOrderedAmount [0..1] Amount C2,C8 1208
<OrgniCcyAndOrdrdAmt>
ForeignExchangeDetails <FXDtls> [0..1] + 1208

7.4.8.4 PreviouslySettledQuantity <PrevslySttldQty>

Presence: [0..1]
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Definition: Quantity of financial instrument previously settled.

Impacted by: C14 "DigitalTokenUnitUsageRule"

PreviouslySettledQuantity <PrevslySttldQty> contains one of the following elements (see
"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1555

Constraints

» DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

7.4.8.5 RemainingToBeSettledQuantity <RmngToBeSttldQty>

Presence: [0..1]

Definition: Quantity of financial instrument remaining to be settled.

Impacted by: C14 "DigitalTokenUnitUsageRule"

RemainingToBeSettledQuantity <RmngToBeSttldQty> contains one of the following elements (see
"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1555

Constraints

« DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

7.4.8.6 SettlementDate <SttimDt>

Presence: [1..1]

Definition: Date and time at which the securities were moved.
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SettlementDate <SttiImDt> contains one of the following elements (see "DateAndDateTime2Choice"
on page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1244
Or} DateTime <DtTm> [1..1] DateTime 1244

7.4.8.7 AvailableDate <AvIblIDt>

Presence: [0..1]

Definition: Date/time securities become available for sale (if securities become unavailable, this
specifies the date/time at which they will become available again).

AvailableDate <AvIblIDt> contains one of the following elements (see "DateAndDateTime2Choice" on
page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1244
Or} DateTime <DtTm> [1..1] DateTime 1244
7.4.8.8 CorporateActionEventType <CorpActnEvtTp>
Presence: [0..1]
Definition: Specifies the type of corporate event.
Impacted by: C15 "EventTypeRule"
CorporateActionEventType <CorpActnEvtTp> contains one of the following elements (see
"CorporateActionEventTypel01Choice" on page 1396 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1397
Or} Proprietary <Prtry> [1..1] + 1403

Constraints

* EventTypeRule

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

7.4.8.9 BalanceFrom <BalFr>
Presence: [1..1]
Definition: Balance from which the securities are moving.

BalanceFrom <BalFr> contains the following elements (see
"SecuritiesSubBalanceTypeAndQuantityBreakdown6" on page 1223 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] + 1223
QuantityBreakdown <QtyBrkdwn> [0..%] + 1224

7.4.8.10 BalanceTo <BalTo>
Presence: [1..1]
Definition: Balance to which the securities are moving.

BalanceTo <BalTo> contains the following elements (see
"SecuritiesSubBalanceTypeAndQuantityBreakdown6" on page 1223 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Type <Tp> [1..1] * 1223
QuantityBreakdown <QtyBrkdwn> [0..%] + 1224

7.4.8.11 InstructionProcessingAdditionalDetails <InstrPrcgAddtIDtls>

Presence: [0..1]

Definition: Provides additional settlement processing information which can not be included within the
structured fields of the message.

Datatype: "RestrictedFINXMax350Text" on page 2078

7.4.9 SupplementaryData <SplmtryData>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C26 "SupplementaryDataRule"

SupplementaryData <SpImtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 1474
Envelope <Envlp> [1..1] (External Schema) 1475
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Constraints

e SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.

Settlement And Reconciliation - ISO 15022 Variants - 195 February 2022
Maintenance 2021-2022



Approved by the Securities SEG on 20 January 2022 semt.016.002.09

IntraPositionMovementPostingReport002V09

8

8.1

semt.016.002.09
IntraPositionMovementPostingReport002V09

MessageDefinition Functionality

Scope

The IntraPositionMovementPostingReport is sent by an account servicer to an account owner to
provide the details of increases and decreases in securities with a given status within a holding, that is,
intra-position transfers, which occurred during a specified period, for all or selected securities in a
specified safekeeping account which the account servicer holds for the account owner.

The account servicer/owner relationship may be:

- a central securities depository or another settlement market infrastructure acting on behalf of its
participant

- an agent (sub-custodian) acting on behalf of its global custodian customer, or

- a custodian acting on behalf of an investment management institution or a broker/dealer.

Usage

The message may also be used to:

- re-send a message previously sent,

- provide a third party with a copy of a message for information,
- re-send to a third party a copy of a message for information

using the relevant elements in the Business Application Header.
Outline

The IntraPositionMovementPostingReport002V09 MessageDefinition is composed of 6
MessageBuildingBlocks:

A. Pagination

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

B. StatementGeneralDetails

General information related to the report.

C. AccountOwner

Party that legally owns the account.
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D. SafekeepingAccount
Account to or from which a securities entry is made.

E. BlockChainAddressOrWallet

Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

F. Financiallnstrument

Reporting per financial instrument.
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8.2  Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.

Message root <Document> <IntraPosMvmntPstngRpt> [1..1] C24,

cao
Pagination <Pgntn> [1..1] + 201
StatementGeneralDetails <StmtGnIDtls> [1..1] + c23 202
AccountOwner <AcctOwnr> [0..1] * 202
SafekeepingAccount <SfkpgAcct> [0..1] * 203
BlockChainAddressOrWallet <BlckChainAdrOrwilit> [0..1] + 203
Financiallnstrument <FinInstrm> [0..%] 203
Financiallnstrumentldentification <FinInstrmld> [1..1] + C10, 204

C12,

C1s,

C18,

C20
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C3,C22 | 205
SubBalance <SubBal> [1..%] C6 208
SafekeepingPlace <SfkpgPlc> [0..1] + 209
BalanceFrom <BalFr> [1..1] + 210
IntraPositionMovement <IntraPosMvmnt> [1..4] C4 210
Identification <Id> [0..1] + 211
SettledQuantity <SttldQty> [1..1] + Cil4 212
PreviouslySettledQuantity <PrevslySttldQty> [0..1] + Cl4 212
RemainingToBeSettledQuantity <RmngToBeSttldQty> [0..1] + Cl4 212
SecuritiesSubBalanceldentification <SctiesSubBalld> [0..1] + 213
BalanceTo <BalTo> [1..1] + 213
SettlementDate <SttimDt> [1..1] + 213
AvailableDate <AvlbIDt> [0..1] + 214
AcknowledgedStatusTimeStamp <AckdStsTmStmp> [0..1] DateTime 214
CorporateActionEventType <CorpActnEvtTp> [0..1] + C15 214
CollateralMonitorAmount <ColIMntrAmt> [0..1] + 215
InstructionProcessingAdditionalDetails [0..1] Text 215

<InstrPrcgAddtiDtls>
SupplementaryData <SplmtryData> [0..%] + c27 215
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8.3 Constraints

Cl ActiveCurrency

The currency code must be a valid active currency code, not yet withdrawn on the day the
message containing the currency is exchanged. Valid active currency codes are registered with
the ISO 4217 Maintenance Agency, consist of three (3) contiguous letters, and are not yet
withdrawn on the day the message containing the Currency is exchanged.

C2 ActiveOrHistoricCurrency

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged.

C3 AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetalils is present, then it must not contain information
that can be provided in a structured field.

C4 AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
InstructionProcessingAdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

C5 AnyBIC

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

C6 BalanceFromToRule2

The SecuritiesBalanceType of BalanceFrom must be different from the SecuritiesBalanceType
of BalanceTo.

C7 Country

The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code).

C8 CurrencyAmount
The number of fractional digits (or minor unit of currency) must comply with ISO 4217.
Note: The decimal separator is a dot.

C9 CurrencyAmount
The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot.

C10 DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.
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C11 DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

Cl12 DescriptionUsageRule

Description must be used alone as the last resort.
C13 DescriptionUsageRule
Description must be used alone as the last resort.

C14 DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).

C15 EventTypeRule

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.

C16 ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.
C17 ISINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

C18 ISINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

C19 ISINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

C20 OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

C21 OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.
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C22 PlaceOfListingRule

If PlaceOfListing is used and an 1ISO 10383 MIC exists for the market to be identified, the ISO
10383 Market Identifier Code (MIC) must be used.

C23 ReportNumberRule
If ReportNumber/Long number (Exact5NumericTest) is used, then the report must be a delta
reports (UpdateType: DELT).

If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.

Two reports of the same type sent one after the other to the same receiver in relation to the
same safekeeping account must have different ReportNumbers. For example, a daily report
sent on day 1 would have ReportNumber 001, on day 2, 002.

C24 SafekeepingAccountOrBlockChainAddressiRule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWallet Must be absent

This constraint is defined at the MessageDefinition level.

C25 SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

This constraint is defined at the MessageDefinition level.

C26 SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
or /BlockChainAddressOrWallet Must be present

This constraint is defined at the MessageDefinition level.

C27 SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the
RA of ISO 20022 compliant structure(s) to be used in the Envelope element.

8.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

8.4.1 Pagination <Pgntn>

Presence: [1..1]

Definition: Page number of the message (within a statement) and 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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Pagination <Pgntn> contains the following elements (see "Pagination1" on page 1431 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 1432
LastPagelndicator <LastPglnd> [1..1] Indicator 1432
8.4.2 StatementGeneralDetails <StmtGnlIDtls>

Presence: [1..1]
Definition: General information related to the report.

Impacted by: C23 "ReportNumberRule"

StatementGeneralDetails <StmtGnlIDtls> contains the following elements (see "Statement81" on
page 1364 for details)

Or MessageElement<XML Tag> Mult. Type C(:\?str. Page
0.
ReportNumber <RptNb> [0..1] * 1365
QueryReference <QryRef> [0..1] Text 1365
Statementldentification <Stmtld> [0..1] Text 1365
StatementPeriod <StmtPrd> [1..1] + 1365
Frequency <Frgcy> [0..1] * 1365
UpdateType <UpdTp> [0..1] + 1366
Activitylndicator <Actvtylnd> [1..1] Indicator 1366

Constraints

* ReportNumberRule
If ReportNumber/Long number (ExactS5NumericTest) is used, then the report must be a delta reports
(UpdateType: DELT).

If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.

Two reports of the same type sent one after the other to the same receiver in relation to the same
safekeeping account must have different ReportNumbers. For example, a daily report sent on day 1
would have ReportNumber 001, on day 2, 002.

8.4.3 AccountOwner <AcctOwnr>

Presence: [0..1]

Definition: Party that legally owns the account.

Settlement And Reconciliation - ISO 15022 Variants - 202 February 2022
Maintenance 2021-2022



Approved by the Securities SEG on 20 January 2022 semt.016.002.09
IntraPositionMovementPostingReport002V09

AccountOwner <AcctOwnr> contains one of the following elements (see
"Partyldentification136Choice" on page 1511 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1l 1511
Or} Proprietaryldentification <Prtryld> [1..1] + 1512
8.4.4 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]
Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount30" on
page 1146 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1146
Type <Tp> [0.1] t 1146
Name <Nm> [0..1] Text 1146
8.4.5 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see
"BlockChainAddressWallet7" on page 1383 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1383
Type <Tp> [0.1] t 1384
Name <Nm> [0..1] Text 1384
8.4.6 Financiallnstrument <Finlnstrm>

Presence: [0..*]

Definition: Reporting per financial instrument.
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Financiallnstrument <Finlnstrm> contains the following FinanciallnstrumentDetails44 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Financiallnstrumentldentification <FinInstrmld> [1..1] + c10, 204
C12,
C1e,
C18,
C20
FinanciallnstrumentAttributes <FinInstrmAttrbts> [0..1] + C3,C22 205
SubBalance <SubBal> [1..%] C6 208
SafekeepingPlace <SfkpgPlc> [0..1] + 209
BalanceFrom <BalFr> [1..1] + 210
IntraPositionMovement <IntraPosMvmnt> [1..%] C4 210
Identification <ld> [0..1] + 211
SettledQuantity <SttldQty> [1..1] + Cl4 212
PreviouslySettledQuantity <PrevslySttldQty> [0..1] * C14 212
RemainingToBeSettledQuantity [0..1] + Cil4 212
<RmngToBeSttldQty>
SecuritiesSubBalanceldentification [0..1] + 213
<SctiesSubBalld>
BalanceTo <BalTo> [1..1] + 213
SettlementDate <SttimDt> [1..1] + 213
AvailableDate <AvlbIDt> [0..1] + 214
AcknowledgedStatusTimeStamp <AckdStsTmStmp> | [0..1] DateTime 214
CorporateActionEventType <CorpActnEvtTp> [0..1] + C15 214
CollateralMonitorAmount <ColIMntrAmt> [0..1] + 215
InstructionProcessingAdditionalDetails [0..1] Text 215
<InstrPrcgAddtIDtls>
SupplementaryData <SplmtryData> [0..%] + ca7 215

8.4.6.1 Financiallnstrumentldentification <FinInstrmld>

Presence: [1..1]

Definition: Financial instruments representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C10 "DescriptionPresenceRule", C12 "DescriptionUsageRule", C16 "ISINGuideline", C18

"ISINPresenceRule", C20 "OtherldentificationPresenceRule"
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Financiallnstrumentldentification <Fininstrmld> contains the following elements (see

"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282
Identification <ld> [1..1] Text 1282
Suffix <Sfx> [0..1] Text 1282
Type <Tp> [1.1] * 1282
Description <Desc> [0..1] Text 1283

Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.

On Condition

/Description is absent

Following Must be True

or

/1SIN Must be present
/Otherldentification[*] Must be present

e DescriptionUsageRule

Description must be used alone as the last resort.

¢ [SINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition

/ISIN is absent

Following Must be True

or

/0therldentification[*] Must be present
/Description Must be present

* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition

/Otherldentification[*] is absent

Following Must be True

or

/1SIN Must be present
/Description Must be present

8.4.6.2 FinanciallnstrumentAttributes <FinIlnstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising a financial instrument.
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Impacted by: C3 "AdditionalDetailsRule", C22 "PlaceOfListingRule"
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FinanciallnstrumentAttributes <FininstrmAttrbts> contains the following elements (see

"FinanciallnstrumentAttributes119" on page 1269 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PlaceOfListing <PIcOfListg> [0..1] + 1271
DayCountBasis <DayCntBsis> [0..1] + 1271
RegistrationForm <RegnForm> [0..1] + 1272
PaymentFrequency <PmtFrgcy> [0..1] + 1272
PaymentStatus <PmtSts> [0..1] + 1272
VariableRateChangeFrequency <VarblRateChngFrqcy> | [0..1] + 1272
ClassificationType <ClssfctnTp> [0..1] + 1273
OptionStyle <OptnStyle> [0..1] + 1273
OptionType <OptnTp> [0..1] + 1273
DenominationCurrency <DnmtnCcy> [0..1] CodeSet Cc2 1273
CouponDate <CpnDt> [0..1] Date 1274
ExpiryDate <XpryDt> [0..1] Date 1274
FloatingRateFixingDate <FltgRateFxgDt> [0..1] Date 1274
MaturityDate <MtrtyDt> [0..1] Date 1274
IssueDate <IsseDt> [0..1] Date 1274
NextCallableDate <NxtClIbIDt> [0..1] Date 1274
PutableDate <PutbIDt> [0..1] Date 1275
DatedDate <DtdDt> [0..1] Date 1275
FirstPaymentDate <FrstPmtDt> [0..1] Date 1275
PreviousFactor <PrvsFctr> [0..1] Rate 1275
CurrentFactor <CurFctr> [0..1] Rate 1275
NextFactor <NxtFctr> [0..1] Rate 1275
InterestRate <IntrstRate> [0..1] Rate 1275
YieldToMaturityRate <YIdToMtrtyRate> [0..1] Rate 1275
NextInterestRate <NxtIntrstRate> [0..1] Rate 1276
IndexRateBasis <IndxRateBsis> [0..1] Rate 1276
CouponAttachedNumber <CpnAttchdNb> [0..1] + 1276
PoolNumber <PoolNb> [0..1] + 1276
QuantityBreakdown <QtyBrkdwn> [0..%] + 1276
VariableRatelndicator <VarblRatelnd> [0..1] Indicator 1277
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<FinInstrmAttrAddt|Dtls>

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Callablelndicator <CllIblind> [0..1] Indicator 1277
Putablelndicator <Putblind> [0..1] Indicator 1277
MarketOrIndicativePrice <MktOrIndctvPric> [0..1] + 1277
ExercisePrice <ExrcPric> [0..1] + 1278
SubscriptionPrice <ShcptPric> [0..1] * 1278
ConversionPrice <ConvsPric> [0..1] + 1278
StrikePrice <StrkPric> [0..1] + 1278
MinimumNominalQuantity <MinNmnIQty> [0..1] + Cl4 1279
ContractSize <CtrctSz> [0..1] + Cl4 1279
UnderlyingFinanciallnstrumentldentification [0..%] + C11, 1279
<UndrlygFininstrmld> C13,
C17,
C19,
c21
FinanciallnstrumentAttributeAdditionalDetails [0..1] Text 1281

Constraints

+ AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if
FinanciallnstrumentAttribute AdditionalDetails is present, then it must not contain information that can
be provided in a structured field.

e PlaceOfListingRule

If PlaceOfListing is used and an ISO 10383 MIC exists for the market to be identified, the ISO 10383
Market Identifier Code (MIC) must be used.

8.4.6.3 SubBalance <SubBal>

Presence: [1..*]

Definition: Identification of the sub-balance.

Impacted by: C6 "BalanceFromToRule2"
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SubBalance <SubBal> contains the following IntraPositionDetails63 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SafekeepingPlace <SfkpgPlc> [0..1] + 209
BalanceFrom <BalFr> [1..1] + 210
IntraPositionMovement <IntraPosMvmnt> [1..%] C4 210
Identification <Id> [0..1] + 211
SettledQuantity <SttldQty> [1..1] * C14 212
PreviouslySettledQuantity <PrevslySttldQty> [0..1] + Cl14 212
RemainingToBeSettledQuantity [0..1] + Cl4 212
<RmngToBeSttldQty>
SecuritiesSubBalanceldentification <SctiesSubBalld> | [0..1] + 213
BalanceTo <BalTo> [1.1] + 213
SettlementDate <SttimDt> [1..1] + 213
AvailableDate <AvlbIDt> [0..1] + 214
AcknowledgedStatusTimeStamp <AckdStsTmStmp> | [0..1] DateTime 214
CorporateActionEventType <CorpActnEvtTp> [0..1] + C15 214
CollateralMonitorAmount <ColIMntrAmt> [0..1] + 215
InstructionProcessingAdditionalDetails [0..1] Text 215
<InstrPrcgAddtIDtls>
SupplementaryData <SplmtryData> [0..%] + cz7 215

Constraints

« BalanceFromToRule2

The SecuritiesBalanceType of BalanceFrom must be different from the SecuritiesBalanceType of
BalanceTo.

On Condition
/IntraPositionMovement[*]/BalanceTo/Code is present
And /BalanceFrom/Code i1s present
Following Must be True

/IntraPositionMovement[*]/BalanceTo/Code Must be different from /BalanceFrom/

Code

8.4.6.3.1 SafekeepingPlace <SfkpgPlc>

Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for

example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).
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SafekeepingPlace <SfkpgPlc> contains one of the following elements (see
"SafekeepingPlaceFormat39Choice" on page 1603 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Identification <ld> [1..1] + 1603
Or Country <Ctry> [1..1] CodeSet C3 1604
Or TypeAndldentification <TpAndld> [1..1] 1604
SafekeepingPlaceType <SfkpgPIcTp> [1..1] CodeSet 1604
Identification <ld> [1..1] IdentifierSet C1 1604
Or} Proprietary <Prtry> [1..1] + 1605

8.4.6.3.2 BalanceFrom <BalFr>

Presence: [1..1]

Definition: Balance from which the securities were moved.

BalanceFrom <BalFr> contains one of the following elements (see "SecuritiesBalanceType8Choice"
on page 1230 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

{Or Code <Cd> [1.1] CodeSet 1230

Or} Proprietary <Prtry> [1..1] + 1232
8.4.6.3.3 IntraPositionMovement <IntraPosMvmnt>

Presence: [1..*]

Definition: Intra-position movement(s) having been performed.

Impacted by: C4 "AdditionalDetailsRule"
Settlement And Reconciliation - ISO 15022 Variants - 210 February 2022

Maintenance 2021-2022




Approved by the Securities SEG on 20 January 2022

semt.016.002.09
IntraPositionMovementPostingReport002V09

IntraPositionMovement <IntraPosMvmnt> contains the following IntraPositionMovementDetails20

elements
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Identification <Id> [0..1] + 211
SettledQuantity <SttldQty> [1..1] + Cl4 212
PreviouslySettledQuantity <PrevslySttldQty> [0..1] + Cl4 212
RemainingToBeSettledQuantity <RmngToBeSttldQty> |[0..1] + Cl4 212
SecuritiesSubBalanceldentification <SctiesSubBalld> | [0..1] + 213
BalanceTo <BalTo> [1..1] + 213
SettlementDate <SttimDt> [1..1] + 213
AvailableDate <AvlbIDt> [0..1] + 214
AcknowledgedStatusTimeStamp <AckdStsTmStmp> [0..1] DateTime 214
CorporateActionEventType <CorpActnEvtTp> [0..1] + C15 214
CollateralMonitorAmount <CollIMntrAmt> [0..1] + 215
InstructionProcessingAdditionalDetails [0..1] Text 215
<InstrPrcgAddtIDtls>
SupplementaryData <SplmtryData> [0..%] + ca7 215

Constraints

* AdditionalDetailsRule

Unless bilaterally agreed between the Sender and Receiver, if InstructionProcessingAdditionalDetails
is present, then it must not contain information that can be provided in a structured field.

8.4.6.3.3.1 Identification <Id>

Presence: [0..1]

Definition: Identifications (account owner and/or account servicer) of the intra-position movement.

Identification <ld> contains one of the following elements (see "References75Choice" on page 1320 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

{Or AccountOwnerTransactionldentification <AcctOwnrTxId> | [1..1] Text 1320

Or AccountServicerTransactionldentification <AcctSverTxId> | [1..1] Text 1320

Or Poolldentification <Poolld> [1..1] Text 1320

Or MarketinfrastructureTransactionldentification [1..1] Text 1321
<MktInfrstrctrTxId>

Or CounterpartyMarketinfrastructureTransactionldentificatio | [0..1] Text 1321
n <CtrPtyMktInfrstrctrTxId>

Or} ProcessorTransactionldentification <PrcrTxId> [1..1] Text 1321
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8.4.6.3.3.2 SettledQuantity <SttldQty>

Presence: [1..1]

Definition: Quantity of financial instrument effectively settled.

Impacted by: C14 "DigitalTokenUnitUsageRule"

SettledQuantity <SttldQty> contains one of the following elements (see
"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1555

Constraints

» DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

8.4.6.3.3.3 PreviouslySettledQuantity <PrevslySttldQty>

Presence: [0..1]

Definition: Quantity of financial instrument previously settled.

Impacted by: C14 "DigitalTokenUnitUsageRule"

PreviouslySettledQuantity <PrevslySttldQty> contains one of the following elements (see
"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1.1] Quantity 1555

Constraints

< DigitalTokenUnitUsageRule

DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).

8.4.6.3.3.4 RemainingToBeSettledQuantity <RmngToBeSttldQty>

Presence: [0..1]

Definition: Quantity of financial instrument remaining to be settled.
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Impacted by: C14 "DigitalTokenUnitUsageRule"

RemainingToBeSettledQuantity <RmngToBeSttldQty> contains one of the following elements (see
"FinanciallnstrumentQuantity36Choice" on page 1554 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Unit <Unit> [1..1] Quantity 1554
Or FaceAmount <FaceAmt> [1..1] Amount 1554
Or AmortisedValue <AmtsdVal> [1..1] Amount 1554
Or} DigitalTokenUnit <DgtITknUnit> [1..1] Quantity 1555

Constraints

» DigitalTokenUnitUsageRule
DigitalTokenUnit format may only be used for instruments identified with a digital token identifier and
when the related account identification is provided as a blockchain address or wallet identification
(using BlockChainAddressOrWallet element as the account identification).
8.4.6.3.3.5 SecuritiesSubBalanceldentification <SctiesSubBalld>
Presence: [0..1]
Definition: Number identifying a securities sub-balance type for example restriction identification.

SecuritiesSubBalanceldentification <SctiesSubBalld> contains the following elements (see
"Genericldentification39" on page 1477 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1477
Issuer <lssr> [0..1] Text 1477

8.4.6.3.3.6 BalanceTo <BalTo>
Presence: [1..1]
Definition: Balance to which the securities were moved.

BalanceTo <BalTo> contains one of the following elements (see "SecuritiesBalanceType8Choice" on
page 1230 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1230
Or} Proprietary <Prtry> [1..1] + 1232

8.4.6.3.3.7 SettlementDate <SttimDt>
Presence: [1..1]

Definition: Date and time at which the securities were moved.
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SettlementDate <SttiImDt> contains one of the following elements (see "DateAndDateTime2Choice"

on page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1244
Or} DateTime <DtTm> [1..1] DateTime 1244

8.4.6.3.3.8 AvailableDate <AvIblDt>

Presence: [0..1]

Definition: Date/time securities become available for sale (if securities become unavailable, this

specifies the date/time at which they will become available again).

AvailableDate <AvIblIDt> contains one of the following elements (see "DateAndDateTime2Choice" on

page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1244
Or} DateTime <DtTm> [1..1] DateTime 1244
8.4.6.3.3.9 AcknowledgedStatusTimeStamp <AckdStsTmStmp>
Presence: [0..1]
Definition: Time stamp on when the transaction is acknowledged.
Datatype: "ISODateTime" on page 2067
8.4.6.3.3.10 CorporateActionEventType <CorpActnEvtTp>
Presence: [0..1]
Definition: Specifies the type of corporate event.
Impacted by: C15 "EventTypeRule"
CorporateActionEventType <CorpActnEvtTp> contains one of the following elements (see
"CorporateActionEventTypel01Choice" on page 1396 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Code <Cd> [1..1] CodeSet 1397
Or} Proprietary <Prtry> [1..1] + 1403

Constraints

e EventTypeRule

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.
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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.

8.4.6.3.3.11 CollateralMonitorAmount <CollIMntrAmt>

Presence: [0..1]

Definition: Value of the collateral available for the delivery settlement process at the account level.

CollateralMonitorAmount <CollIMntrAmt> contains the following elements (see

"AmountAndDirection55" on page 1207 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Amount <Amt> [1..1] Amount C2,C8 |1207
CreditDebitIndicator <CdtDbtInd> [0..1] CodeSet 1208
OriginalCurrencyAndOrderedAmount [0..1] Amount C2,C8 1208
<OrgnlCcyAndOrdrdAmt>
ForeignExchangeDetails <FXDtls> [0..1] + 1208

8.4.6.3.3.12 InstructionProcessingAdditionalDetails <InstrPrcgAddtIDtls>

Presence: [0..1]

Definition: Provides additional settlement processing information which can not be included within the
structured fields of the message.

Datatype: "RestrictedFINXMax350Text" on page 2078

8.4.6.3.3.13 SupplementaryData <SplmtryData>

Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C27 "SupplementaryDataRule"

SupplementaryData <SplmtryData> contains the following elements (see

page 1474 for details)

1" on

"SupplementaryData

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 1474
Envelope <Envip> [1.1] (External Schema) 1475

Constraints

e SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.
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MessageDefinition Functionality

Scope

SecuritiesTransactionPostingReport is sent by an account servicer to an account owner to provide the
details of increases and decreases of holdings which occurred during a specified period, for all or
selected securities in the specified safekeeping account or sub-safekeeping account which the account
servicer holds for the account owner.

The account servicer/owner relationship may be:

- a central securities depository or another settlement market infrastructure acting on behalf of its
participants

- an agent (sub-custodian) acting on behalf of its global custodian customer, or

- a custodian acting on behalf of an investment management institution or a broker/dealer.

Usage

This message may be used as a trade date based or a settlement date based statement.
The message may also be used to:

- re-send a message previously sent,

- provide a third party with a copy of a message for information,

- re-send to a third party a copy of a message for information using the relevant elements in the
Business Application Header.
Outline

The SecuritiesTransactionPostingReport002V12 MessageDefinition is composed of 8
MessageBuildingBlocks:

A. Pagination

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

B. StatementGeneralDetails

Provides general information to the report.

C. AccountOwner

Party that legally owns the account.

D. SafekeepingAccount

Account to or from which a securities entry is made.
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E. BlockChainAddressOrWallet

Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

F. Intermediarylnformation

Information about the party that provides services relating to financial products to investors, for
example, advice on products and placement of orders for the investment fund.

G. FinanciallnstrumentDetails

Reporting per financial instrument.

H. SubAccountDetails

Details at sub-account level.
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9.2 Structure
Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.
Message root <Document> <SctiesTxPstngRpt> [1..1] Cl11,
C12,
C25,
C28,
C31,
C37,
C33
Pagination <Pgntn> [1..1] + 229
StatementGeneralDetails <StmtGnIDtls> [1..1] + C24 229
AccountOwner <AcctOwnr> [0..1] + 230
SafekeepingAccount <SfkpgAcct> [0..1] + 230
BlockChainAddressOrWallet <BlckChainAdrOrwilit> [0..1] + 230
IntermediaryInformation <IntrmyInf> [0..10] + 231
FinanciallnstrumentDetails <FinInstrmDtls> [0..%] 231
Financiallnstrumentldentification <FinInstrmld> [1..1] + C7,C8, 234
C13,
Ci14,
C18
InvestmentFundsFinanciallnstrumentAttributes [0..1] 235
<InvstmtFndsFininstrmAttrbts>
Supplementaryldentification <Spimtryld> [0..1] Text 235
SecuritiesForm <SctiesForm> [0..1] CodeSet 235
ClassType <ClssTp> [0..1] Text 235
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 236
ClassificationType <ClssfctnTp> [0..1] + 236
PriceDetails <PricDtls> [0..1] + C41 236
SafekeepingPlace <SfkpgPlc> [0..1] + C32 237
OpeningBalance <OpngBal> [0..1] * C35 238
ClosingBalance <ClsgBal> [0..1] + C36 238
Transaction <Tx> [1..%] Cl6 238
AccountOwnerTransactionldentification <AcctOwnrTxld> [1..1] Text 241
AccountServicerTransactionldentification <AcctSverTxld> | [0..1] Text 241
MarketInfrastructureTransactionldentification [0..1] Text 242
<MktInfrstrctrTxId>
CounterpartyMarketinfrastructureTransactionldentification |[0..1] Text 242
<CtrPtyMktInfrstrctrTxId>
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
ProcessorTransactionldentification <PrcrTxld> [0..1] Text 242
Tradeldentification <Tradld> [0..%] Text 242
Poolldentification <Poolld> [0..1] Text 242
Commonldentification <Cmonld> [0..1] Text 242
CorporateActionEventldentification <CorpActnEvtld> [0..1] Text 242
TripartyAgentServiceProviderCollateralTransactionldentifi |[0..1] Text 242
cation <TrptyAgtSvcPrvdrCollTxId>
ClientTripartyCollateralTransactionldentification [0..1] Text 243
<CIntTrptyCollTxld>
ClientCollaterallnstructionldentification <CintCollinstrid> [0..1] Text 243
TripartyAgentServiceProviderCollaterallnstructionldentific |[0..1] Text 243
ation <TrptyAgtSvcPrvdrCollinstrid>
MasterReference <MstrRef> [0..1] Text 243
ClientReference <CIntRef> [0..1] * 243
AccountOwnerLegldentification <AcctOwnrLegld> [0..1] Text 244
AccountServicerLegldentification <AcctSvcrLegld> [0..1] Text 244
TransactionDetails <TxDtls> [0..1] C2,C23, [ 244
C39,
C40
TransactionActivity <TxActvty> [1..1] + 248
SettlementTransactionOrCorporateActionEventType [0..1] + 248
<SttimTxOrCorpActnEvtTp>
SecuritiesMovementType <SctiesMvmntTp> [1..1] CodeSet 249
Payment <Pmt> [1..1] CodeSet 249
SettlementParameters <SttimParams> [0..1] + C4, C34 | 249
PlaceOfTrade <PlcOfTrad> [0..1] * 250
SafekeepingPlace <SfkpgPlc> [0..1] * C32 251
PlaceOfClearing <PIcOfCIr> [0..1] + 251
PostingQuantity <PstngQty> [1..1] + 251
NumberOfDaysAccrued <NbOfDaysAcrd> [0..1] Quantity C17 252
PostingAmount <PstngAmt> [0..1] + 252
AccruedInterestAmount <AcrdIntrstAmt> [0..1] * 252
TradeDate <TradDt> [0..1] + 252
EffectiveSettlementDate <FctvSttimDt> [1..1] + 253
SettlementDate <SttimDt> [0..1] + 253
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.

ValueDate <ValDt> [0..1] + 253
AcknowledgedStatusTimeStamp <AckdStsTmStmp> [0..1] DateTime 254
MatchedStatusTimeStamp <MtchdStsTmStmp> [0..1] DateTime 254
DeliveringSettlementParties <DlvrgSttimPties> [0..1] + C19, 254

C20,

Cc21,

C22
ReceivingSettlementParties <RcvgSttimPties> [0..1] + C19, 255

C20,

Cc21,

C22
Reversalindicator <RvslIind> [0..1] Indicator 257
TransactionAdditionalDetails <TxAddtIDtls> [0..1] Text 257
SupplementaryData <SplmtryData> [0..%] + C38 257
SubAccountDetails <SubAcctDtls> [0..%] Cc27, 257

C30
AccountOwner <AcctOwnr> [0..1] + 260
SafekeepingAccount <SfkpgAcct> [0..1] + 260
BlockChainAddressOrWallet <BlckChainAdrOrWIit> [0..1] + 261
ActivityIndicator <Actvtylnd> [1.1] Indicator 261
FinanciallnstrumentDetails <FinlnstrmDtls> [0..%] 261
Financiallnstrumentldentification <FinInstrmld> [1..1] + C7,C8, |264

C13,

Ci14,

C18
InvestmentFundsFinanciallnstrumentAttributes [0..1] 265

<InvstmtFndsFininstrmAttrbts>
Supplementaryldentification <Spimtryld> [0..1] Text 265
SecuritiesForm <SctiesForm> [0..1] CodeSet 265
ClassType <ClssTp> [0..1] Text 265
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 266
ClassificationType <ClssfctnTp> [0..1] + 266
PriceDetails <PricDtls> [0..1] + C41 266
SafekeepingPlace <SfkpgPlc> [0..1] + C32 267
OpeningBalance <OpngBal> [0..1] + C35 268
ClosingBalance <ClsgBal> [0..1] * C36 268
Transaction <Tx> [1..%] C16 268
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Col\?str. Page
0.
AccountOwnerTransactionldentification <AcctOwnrTxld> | [1..1] Text 271
AccountServicerTransactionldentification <AcctSverTxld> | [0..1] Text 271
MarketInfrastructureTransactionldentification [0..1] Text 272
<MktInfrstrctrTxId>
CounterpartyMarketInfrastructureTransactionldentificatio |[0..1] Text 272
n <CtrPtyMktInfrstrctrTxId>
ProcessorTransactionldentification <PrcrTxld> [0..1] Text 272
Tradeldentification <Tradld> [0..%] Text 272
Poolldentification <Poolld> [0..1] Text 272
Commonldentification <Cmonld> [0..1] Text 272
CorporateActionEventldentification <CorpActnEvtld> [0..1] Text 272
TripartyAgentServiceProviderCollateralTransactionldentif | [0..1] Text 272
ication <TrptyAgtSvcPrvdrCollTxId>
ClientTripartyCollateralTransactionldentification [0..1] Text 273
<CIntTrptyCollTxld>
ClientCollaterallnstructionldentification <CintCollinstrid> [0..1] Text 273
TripartyAgentServiceProviderCollaterallnstructionldentifi | [0..1] Text 273
cation <TrptyAgtSvcPrvdrCollinstrid>
MasterReference <MstrRef> [0..1] Text 273
ClientReference <CIntRef> [0..1] + 273
AccountOwnerLegldentification <AcctOwnrLegld> [0..1] Text 274
AccountServicerLegldentification <AcctSvcrLegld> [0..1] Text 274
TransactionDetails <TxDtls> [0..1] C2,C23, | 274
C39,
C40
TransactionActivity <TxActvty> [1..1] * 278
SettlementTransactionOrCorporateActionEventType [0..1] + 278
<SttImTxOrCorpActnEvtTp>
SecuritiesMovementType <SctiesMvmntTp> [1..1] CodeSet 279
Payment <Pmt> [1..1] CodeSet 279
SettlementParameters <SttimParams> [0..1] * C4,C34 | 279
PlaceOfTrade <PlcOfTrad> [0..1] + 280
SafekeepingPlace <SfkpgPlc> [0..1] + C32 281
PlaceOfClearing <PIcOfCIr> [0..1] + 281
PostingQuantity <PstngQty> [1..1] + 281
NumberOfDaysAccrued <NbOfDaysAcrd> [0..1] Quantity C17 282
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Or MessageElement/BuildingBlock<XML Tag> Mult. Type Constr. | Page
No.

PostingAmount <PstngAmt> [0..1] + 282
AccruedInterestAmount <AcrdIntrstAmt> [0..1] + 282
TradeDate <TradDt> [0..1] + 282
EffectiveSettlementDate <FctvSttimDt> [1..1] + 283
SettlementDate <SttimDt> [0..1] + 283
ValueDate <ValDt> [0..1] + 283
AcknowledgedStatusTimeStamp <AckdStsTmStmp> [0..1] DateTime 284
MatchedStatusTimeStamp <MtchdStsTmStmp> [0..1] DateTime 284
DeliveringSettlementParties <DlvrgSttimPties> [0..1] + C19, 284

C20,

c21,

C22
ReceivingSettlementParties <RcvgSttimPties> [0..1] + C19, 285

C20,

Cc21,

C22
Reversallndicator <RvslIind> [0..1] Indicator 287
TransactionAdditionalDetails <TxAddtIDtls> [0..1] Text 287
SupplementaryData <SplmtryData> [0..%] + C38 287

9.3

C1

C2

C3

C4

Constraints

ActiveOrHistoricCurrency

The Currency Code must be registered, or have already been registered. Valid active or historic
currency codes are registered with the ISO 4217 Maintenance Agency, consist of three (3)
contiguous letters, and may be or not be withdrawn on the day the message containing the
Currency is exchanged.

AdditionalDetailsRule

Unless bilaterally agreed between the sender and receiver, if TransactionAdditionalDetails is
present, then it must not contain information that can be provided in a structured field.

AnyBIC

Only a valid Business identifier code is allowed. Business identifier codes for financial or non-
financial institutions are registered and published by the ISO 9362 Registration Authority in the
ISO directory of BICs, and consists of eight (8) or eleven (11) contiguous characters.

CashClearingSystemRule

The CashSettlementSystem codes are to be used only by agents directly involved in the
settlement process, such as local settlement agents, CSD's and central banks.
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C5 Country
The code is checked against the list of country names obtained from the United Nations (ISO
3166, Alpha-2 code).

C6 CurrencyAmount
The number of fractional digits (or minor unit of currency) must comply with 1ISO 4217.
Note: The decimal separator is a dot.

C7 DescriptionPresenceRule
If Description is not present then either ISIN or at least one occurrence of Otherldentification
must be present.

C8 DescriptionUsageRule
Description must be used alone as the last resort.

C9 DigitalTokenUnitUsageRule
DigitalTokenUnit format may only be used for instruments identified with a digital token identifier
and when the related account identification is provided as a blockchain address or wallet
identification (using BlockChainAddressOrWallet element as the account identification).

C10 EventTypeRule
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.

C11 FinanciallnstrumentDetailsOrSubAccountDetailsRule
If StatementGeneralDetails/Activitylndicator is FALSE (No), then FinanciallnstrumentDetails
and SubAccountDetails must be absent.
On Condition

/StatementGeneralDetai ls/Activitylndicator is equal to value "false”
Following Must be True
/SubAccountDetails[*] Must be absent
And /Financial InstrumentDetai ls[*] Must be absent

This constraint is defined at the MessageDefinition level.

C12 FinanciallnstrumentDetailsReportingRule
If StatementGeneralDetails/Activitylndicator is TRUE (Yes) and SubAccountindicator is FALSE
(No), then FinanciallnstrumentDetails must be present and Sub Account Details must be
absent.
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On Condition

/StatementGeneralDetai ls/SubAccountindicator is equal to value "false*
And /StatementGeneralDetai ls/Activitylndicator is equal to value "true*
Following Must be True

/SubAccountDetails[*] Must be absent
And /Financial InstrumentDetails[*] Must be present

This constraint is defined at the MessageDefinition level.

C13 ISINGuideline
When a ISIN code exist. It is strongly recommended that the ISIN be used.

Cl14 |ISINPresenceRule
If ISIN is not present then either Description or at least one occurrence of Otherldentification
must be present.

C15 MarketTypeAndldentificationRule
If Type/Code is OverTheCounter (OTCO) and if Identification is present, then Identification/
Description must specify a system.
If Type/Code is Exchange (EXCH) and if Identification is present, then Identification/
MarketldentifierCode must be present.

C16 NoAccountOwnerTransactionldentificationRule
If no reference is available for the AccountOwnerTransactionldentification, for example, the
transaction was sent by fax, then the AccountOwnerTransactionldentification must be
NONREF.

C17 NumberRule
If Number is negative, then Sign must be present.

C18 OtherldentificationPresenceRule
If Otherldentification is not present then either ISIN or Description must be present.

C19 Party2PresenceRule
If Party2 is present, then Partyl must be present.

C20 Party3PresenceRule
If Party3 is present, then Party2 must be present.

C21 Party4PresenceRule
If Party4 is present, then Party3 must be present.

C22 Party5PresenceRule
If Party5 is present, then Party4 must be present.

C23 PostingAmountRule
If the instruction is against payment, PostingAmount must be present.

C24 ReportNumberRule
If ReportNumber/Long number (Exact5NumericTest) is used, then the report must be a delta
reports (UpdateType: DELT).
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C25

C26

C27

C28

C29

C30

C31

C32

C33

If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.

Two reports of the same type sent one after the other to the same receiver in relation to the
same safekeeping account must have different ReportNumbers. For example, a daily report
sent on day 1 would have ReportNumber 001, on day 2, 002.

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

On Condition
/SafekeepingAccount is present

Following Must be True
/BlockChainAddressOrWallet Must be absent

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

SafekeepingAccountOrBlockChainAddress1Rule

If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent

This constraint is defined at the MessageDefinition level.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

SafekeepingAccountOrBlockChainAddress2Rule

If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.

SafekeepingAccountOrBlockChainAddress3Rule
Either SafekeepingAccount or BlockChainAddressOrWallet must be present but not both.

Following Must be True
/SafekeepingAccount Must be present
Oor /BlockChainAddressOrWallet Must be present

This constraint is defined at the MessageDefinition level.

SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LEI must be present.

SecuritiesMarketPracticeGroupGuideline

The Securities Market Practice Group (SMPG) has published market practice
recommendations on the use of this message.

These market practices are available on www.smpg.info.

This constraint is defined at the MessageDefinition level.
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C34 SettlementDetailsRule
If SettlementDetails elements are used, then their conditions of use must be pre-agreed
between account owner and account servicer.

C35 ShortLongDefaultRule
If Shortlong is absent, then the default is long, that is, balance is positive.

C36 ShortLongDefaultRule
If Shortlong is absent, then the default is long, that is, balance is positive.

C37 SubAccountDetailsFinanciallnstrumentPresenceRule
If StatementGeneralDetails/Activitylndicator is TRUE (Yes) and SubAccountindicator is TRUE
(YES), then SubAccountDetails must be present and FinanciallnstrumentDetails must be
absent.
On Condition

/StatementGeneralDetai ls/SubAccountindicator is equal to value "true-
And /StatementGeneralDetai ls/Activitylndicator is equal to value “true”
Following Must be True
/SubAccountDetails[*] Must be present
And /Financial InstrumentDetai ls[*] Must be absent

This constraint is defined at the MessageDefinition level.

C38 SupplementaryDataRule
This component may not be used without the explicit approval of a SEG and submission to the
RA of ISO 20022 compliant structure(s) to be used in the Envelope element.

C39 TwolLegTransactionOpeningClosinglRule
For settlement of two part transactions (Securities Financing), the opening/initiation and closing/
return of the transaction is confirmed by sending the following combination of
TransactionldentificationDetails/SecuritiesMovementType codes and SettlementParameters/
SecuritiesTransactionType codes:
Repo Opening
SecuritiesMovementType: Delivery (DELI)
SettlementParameters/SecuritiesTransactionType: Repo (REPU)
Repo Closing
SecuritiesMovementType: Receive (RECE)
SettlementParameters/SecuritiesTransactionType: Repo (REPU)
Reverse Repo Opening
SecuritiesMovementType: Receive (RECE)
SettlementParameters/SecuritiesTransactionType: ReverseRepo (RVPO)
Reverse Repo Closing
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SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: ReverseRepo (RVPO)

TriParty Repo Opening

SecuritiesMovementType: Delivery (DELI)
SettlementParameters/SecuritiesTransactionType: TriPartyRepo (TRPO)
TriParty Repo Closing

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType: TriPartyRepo (TRPO)

TriParty Reverse Repo Opening

SecuritiesMovementType: Receive (RECE)
SettlementParameters/SecuritiesTransactionType: TriPartyReverseRepo (TRVO)
TriParty Reverse Repo Closing

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: TriPartyReverseRepo (TRVO)

Securities Lending Initiation

SecuritiesMovementType: Delivery (DELI)
SettlementParameters/SecuritiesTransactionType: SecuritiesLending (SECL)
Securities Lending Return

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType: SecuritiesLending (SECL)

Securities Borrowing Initiation

SecuritiesMovementType: Receive (RECE)
SettlementParameters/SecuritiesTransactionType: SecuritiesBorrowing (SECB)
Securities Borrowing Return

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: SecuritiesBorrowing (SECB).
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C40 TwolLegTransactionOpeningClosing2Rule

For settlement of two part transactions (buy-sell back, sell buy-back, collateral in and out), the
opening/initiation and closing/return of the transaction is confirmed by sending the following
combination of SecuritiesMovementType codes and SettlementParameters/
SecuritiesTransactionType codes:

Sell-Buy Back: Sell

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: SellBuyBack (SBBK)

Sell-Buy Back: Buy Back

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType: SellBuyBack (SBBK)

Buy-Sell Back: Buy

SecuritiesMovementType: Receive (RECE)
SettlementParameters/SecuritiesTransactionType: BuySellBack (BSBK)
Buy-Sell Back: Sell Back

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: BuySellBack (BSBK)

Collateral (giver) Out Initiation

SecuritiesMovementType: Delivery (DELI)
SettlementParameters/SecuritiesTransactionType: CollateralOut (COLO)
Collateral (giver) Out Return

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType: CollateralOut (COLO)

Collateral (taker) In Initiation

SecuritiesMovementType: Receive (RECE)
SettlementParameters/SecuritiesTransactionType: Collateralln (COLI)
Collateral (taker) In Return

SecuritiesMovementType: Delivery (DELI)
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SettlementParameters/SecuritiesTransactionType: Collateralln (COLI).

C41 ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

9.4  Message Building Blocks

This chapter describes the MessageBuildingBlocks of this MessageDefinition.

9.4.1 Pagination <Pgntn>

Presence: [1..1]

Definition: Page number of the message (within a statement) and continuation indicator to indicate that
the statement is to continue or that the message is the last page of the statement.

Pagination <Pgntn> contains the following elements (see "Pagination1" on page 1431 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PageNumber <PgNb> [1..1] Text 1432
LastPagelndicator <LastPglnd> [1..1] Indicator 1432
9.4.2 StatementGeneralDetails <StmtGnlDtls>

Presence: [1..1]
Definition: Provides general information to the report.

Impacted by: C24 "ReportNumberRule"

StatementGeneralDetails <StmtGnlIDtls> contains the following elements (see "Statement82" on
page 1361 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ReportNumber <RptNb> [0..1] + 1362
QueryReference <QryRef> [0..1] Text 1362
Statementldentification <Stmtld> [0..1] Text 1362
StatementPeriod <StmtPrd> [1..1] + 1363
Frequency <Frqcy> [0..1] + 1363
UpdateType <UpdTp> [0..1] + 1363
StatementBasis <StmtBsis> [1..1] + 1363
Activitylndicator <Actvtylnd> [1..1] Indicator 1364
SubAccountindicator <SubAcctind> [1..1] Indicator 1364
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Constraints

¢ ReportNumberRule

If ReportNumber/Long number (ExactS5NumericTest) is used, then the report must be a delta reports
(UpdateType: DELT).

If the report has multiple pages, then the ReportNumber must remain the same through all the
pages. It is a unique number to the report.

Two reports of the same type sent one after the other to the same receiver in relation to the same
safekeeping account must have different ReportNumbers. For example, a daily report sent on day 1
would have ReportNumber 001, on day 2, 002.

9.4.3

AccountOwner <Acc

Presence: [0..1]

Definition: Party that legally owns the account.

tOwnr>

AccountOwner <AcctOwnr> contains the following elements (see "Partyldentification156" on
page 1522 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] * 1522
LEI <LEI> [0..1] IdentifierSet 1522
9.4.4 SafekeepingAccount <SfkpgAcct>

Presence: [0..1]

Definition: Account to or from which a securities entry is made.

SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount40" on
page 1148 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1148
Type <Tp> [0..1] + 1149
Name <Nm> [0..1] Text 1149
Designation <Dsgnt> [0..1] Text 1149

9.4.5

BlockChainAddressOrWallet <BlckChainAdrOrWilt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.
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BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

"BlockChainAddressWallet8" on page 1382 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1383
Type <Tp> [0..1] + 1383
Name <Nm> [0..1] Text 1383
Designation <Dsgnt> [0..1] Text 1383

9.4.6

IntermediaryInformation <IntrmylInf>
Presence: [0..10]

Definition: Information about the party that provides services relating to financial products to investors,
for example, advice on products and placement of orders for the investment fund.

IntermediaryInformation <IntrmyInf> contains the following elements (see "Intermediary45" on
page 1512 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] * 1512
Role <Role> [0..1] + 1512
Account <Acct> [0.1] * 1513
9.4.7 FinanciallnstrumentDetails <FinIlnstrmDtls>
Presence: [0..*]
Definition: Reporting per financial instrument.
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FinanciallnstrumentDetails <FinlnstrmDtls> contains the following FinanciallnstrumentDetails43

elements
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Financiallnstrumentldentification <FinInstrmld> [1..1] + C7,C8, 234
C13,
Ci14,
C18
InvestmentFundsFinanciallnstrumentAttributes [0..1] 235
<InvstmtFndsFinInstrmAttrbts>
Supplementaryldentification <Spimtryld> [0..1] Text 235
SecuritiesForm <SctiesForm> [0..1] CodeSet 235
ClassType <ClssTp> [0..1] Text 235
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 236
ClassificationType <ClssfctnTp> [0..1] + 236
PriceDetails <PricDtls> [0..1] + C41 236
SafekeepingPlace <SfkpgPlc> [0..1] + C32 237
OpeningBalance <OpngBal> [0..1] + C35 238
ClosingBalance <ClsgBal> [0..1] * C36 238
Transaction <Tx> [1..%] C16 238
AccountOwnerTransactionldentification [1..1] Text 241
<AcctOwnrTxId>
AccountServicerTransactionldentification [0..1] Text 241
<AcctSverTxld>
MarketInfrastructureTransactionldentification [0..1] Text 242
<MktInfrstrctrTxld>
CounterpartyMarketIinfrastructureTransactionldentifi | [0..1] Text 242
cation <CtrPtyMktInfrstrctrTxId>
ProcessorTransactionldentification <PrcrTxld> [0..1] Text 242
Tradeldentification <Tradld> [0..%] Text 242
Poolldentification <Poolld> [0..1] Text 242
Commonldentification <Cmonld> [0..1] Text 242
CorporateActionEventldentification <CorpActnEvtld> | [0..1] Text 242
TripartyAgentServiceProviderCollateralTransactionl | [0..1] Text 242
dentification <TrptyAgtSvcPrvdrCollTxId>
ClientTripartyCollateralTransactionldentification [0..1] Text 243
<ClIntTrptyCollTxId>
ClientCollaterallnstructionldentification [0..1] Text 243
<ClIntCollinstrid>
TripartyAgentServiceProviderCollaterallnstructionld | [0..1] Text 243
entification <TrptyAgtSvcPrvdrCollinstrid>
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

MasterReference <MstrRef> [0..1] Text 243
ClientReference <ClIntRef> [0..1] + 243
AccountOwnerLegldentification <AcctOwnrLegld> [0..1] Text 244
AccountServicerLegldentification <AcctSvcrLegld> [0..1] Text 244
TransactionDetails <TxDtls> [0..1] C2,C23, | 244

C39,

C40
TransactionActivity <TxActvty> [1..1] + 248
SettlementTransactionOrCorporateActionEventTyp | [0..1] + 248

e <SttimTxOrCorpActnEvtTp>

SecuritiesMovementType <SctiesMvmntTp> [1..1] CodeSet 249
Payment <Pmt> [1..1] CodeSet 249
SettlementParameters <SttimParams> [0..1] + C4,C34 | 249
PlaceOfTrade <PIlcOfTrad> [0..1] + 250
SafekeepingPlace <SfkpgPlc> [0..1] + C32 251
PlaceOfClearing <PIcOfCIr> [0..1] + 251
PostingQuantity <PstngQty> [1..1] + 251
NumberOfDaysAccrued <NbOfDaysAcrd> [0..1] Quantity C17 252
PostingAmount <PstngAmt> [0..1] + 252
AccruedinterestAmount <AcrdIntrstAmt> [0..1] + 252
TradeDate <TradDt> [0..1] + 252
EffectiveSettlementDate <FctvSttimDt> [1..1] + 253
SettlementDate <SttimDt> [0..1] + 253
ValueDate <ValDt> [0..1] + 253
AcknowledgedStatusTimeStamp <AckdStsTmStmp> | [0..1] DateTime 254
MatchedStatusTimeStamp <MtchdStsTmStmp> [0..1] DateTime 254
DeliveringSettlementParties <DlvrgSttimPties> [0..1] + C19, 254

ca

C22
ReceivingSettlementParties <RcvgSttimPties> [0..1] + C19, 255

ca1,

C22
Reversallndicator <Rvslind> [0..1] Indicator 257
TransactionAdditionalDetails <TxAddtIDtls> [0..1] Text 257
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SupplementaryData <SplmtryData> [0..%] + C38 257

9.4.7.1 Financiallnstrumentldentification <FinInstrmId>
Presence: [1..1]
Definition: Financial instrument representing a sum of rights of the investor vis-a-vis the issuer.

Impacted by: C7 "DescriptionPresenceRule”, C8 "DescriptionUsageRule”, C13 "ISINGuideline", C14
"ISINPresenceRule", C18 "OtherldentificationPresenceRule"

Financiallnstrumentldentification <FininstrmId> contains the following elements (see
"Securityldentification20" on page 1281 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
ISIN <ISIN> [0..1] IdentifierSet 1282
Otherldentification <Othrld> [0..%] 1282
Identification <Ild> [1..1] Text 1282
Suffix <Sfx> [0..1] Text 1282
Type <Tp> [1.1] * 1282
Description <Desc> [0..1] Text 1283

Constraints

e DescriptionPresenceRule

If Description is not present then either ISIN or at least one occurrence of Otherldentification must be
present.
On Condition
/Description is absent
Following Must be True

/1SIN Must be present
or /Otherldentification[*] Must be present

e DescriptionUsageRule

Description must be used alone as the last resort.

¢ [SINGuideline

When a ISIN code exist. It is strongly recommended that the ISIN be used.

* |SINPresenceRule

If ISIN is not present then either Description or at least one occurrence of Otherldentification must be
present.

On Condition
/ISIN is absent
Following Must be True
/0therldentification[*] Must be present
or /Description Must be present
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* OtherldentificationPresenceRule

If Otherldentification is not present then either ISIN or Description must be present.

On Condition

/0therldentification[*] is absent
Following Must be True

/1SIN Must be present
Oor /Description Must be present

9.4.7.2 InvestmentFundsFinanciallnstrumentAttributes

<InvstmtFndsFinInstrmAttrbts>

Presence: [0..1]

Definition: Elements characterising an investment funds financial instrument.

InvestmentFundsFinanciallnstrumentAttributes <InvstmtFndsFininstrmAttrbts> contains the

following Financiallnstrument76 elements

Or MessageElement<XML Tag> Mult. Type Cc;\?str. Page
0.
Supplementaryldentification <Spimtryld> [0..1] Text 235
SecuritiesForm <SctiesForm> [0..1] CodeSet 235
ClassType <ClssTp> [0..1] Text 235
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 236
ClassificationType <ClssfctnTp> [0.1] * 236
9.4.7.2.1 Supplementaryldentification <SpImtryld>
Presence: [0..1]
Definition: Additional information about a financial instrument to help identify the instrument.
Datatype: "RestrictedFINXMax35Text" on page 2078
9.4.7.2.2 SecuritiesForm <SctiesForm>
Presence: [0..1]
Definition: Specifies the form, that is, ownership, of the security.
Datatype: "FormOfSecuritylCode" on page 1960
CodeName Name Definition
BEAR Bearer The financial instrument does not specify
any registration of ownership, and is
payable to whomever possesses the
certificate.
REGD Registered Shareholder name of the financial
instrument appears in the corporation/
funds books.
9.4.7.2.3 ClassType <ClssTp>
Presence: [0..1]
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Definition: Features of units offered by a fund. for example, a unit may have a specific load structure, for
example, front end or back end, an income policy, for example, pay out or accumulate, or a trailer
policy, for example, with or without. Fund classes are typically denoted by a single character, for
example, 'Class A', 'Class 2.

Datatype: "RestrictedFINXMax35Text" on page 2078

9.4.7.2.4 DistributionPolicy <DstrbtnPlcy>

Presence: [0..1]
Definition: Income policy relating to a class type, that is, if income is paid out or retained in the fund.

Datatype: "DistributionPolicylCode" on page 1942

CodeName Name Definition

DIST Distribution Income is distributed to the investors in
the fund.

ACCU Accumulation Income is added to the capital of the
fund.

9.4.7.2.5 ClassificationType <ClssfctnTp>

Presence: [0..1]

Definition: Classification type of the financial instrument, as per the ISO Classification of Financial
Instrument (CFI) codification, for example, common share with voting rights, fully paid, or registered.

ClassificationType <ClssfctnTp> contains one of the following elements (see
"SecurityClassificationType3Choice" on page 1431 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or CFI <CFI> [1..1] IdentifierSet 1431
Or} AlternateClassification <AltrnClssfctn> [1..1] + 1431

9.4.7.3 PriceDetails <PricDtls>
Presence: [0..1]
Definition: Information regarding the price of the instrument.

Impacted by: C41 "ValueRule"
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PriceDetails <PricDtls> contains the following elements (see "Pricelnformation24" on page 1541 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.

Type <Tp> [1..1] 1542
{Or Code <Cd> [1..1] CodeSet 1542
Or} Proprietary <Prtry> [1..1] + 1543
ValueType <ValTp> [1..1] + 1544
Value <Val> [1.1] 1544
{Or Rate <Rate> [1..1] Rate 1544
Or Amount <Amt> [1..1] Amount Cc2 1544
Or} Unknownlndicator <UknwnInd> [1..1] Indicator 1545
SourceOfPrice <SrcOfPric> [0..1] 1545
Identification <ld> [0..1] * 1545
Type <Tp> [1.1] 1545
{Or Code <Cd> [1..1] CodeSet 1546
Or} Proprietary <Prtry> [1..1] + 1546
QuotationDate <QtnDt> [0..1] + 1546

Constraints

* ValueRule

If TypeOfPriceCode is not MRKT, then Value may not be expressed with UnknownlIndicator.

9.4.7.4 SafekeepingPlace <SfkpgPlc>

Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities

Depository (ICSD).
Impacted by: C32 "SafekeepingPlaceFormatOrLEIRule"

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606
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Constraints

« SafekeepingPlaceFormatOrLEIRule

SafekeepingPlaceFormat must be present or LElI must be present.

Following Must be True

/SafekeepingPlaceFormat Must be present

Oor /LEl Must be present

9.4.7.5 OpeningBalance <OpngBal>

Presence: [0..1]

Definition: Opening balance for the statement period (first opening balance) or of this page
(intermediary opening balance).

Impacted by: C35 "ShortLongDefaultRule"

OpeningBalance <OpngBal> contains the following elements (see "OpeningBalance6" on page 1218

for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1218
OpeningBalance <OpngBal> [1..1] * 1218

Constraints

e ShortLongDefaultRule

If Shortlong is absent, then the default is long, that is, balance is positive.

9.4.7.6 ClosingBalance <ClsgBal>

Presence: [0..1]

Definition: Closing balance for the statement period (final closing balance) or of this page (intermediary

closing balance).

Impacted by: C36 "ShortLongDefaultRule"

ClosingBalance <ClsgBal> contains the following elements (see "ClosingBalance6" on page 1213 for

details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
ShortLonglndicator <ShrtLnglnd> [1..1] CodeSet 1214
ClosingBalance <ClsgBal> [1..1] + 1214
Constraints
¢ ShortLongDefaultRule
If Shortlong is absent, then the default is long, that is, balance is positive.
9.4.7.7 Transaction <Tx>
Presence: [1..*]
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Definition: Transaction details.

Impacted by: C16 "NoAccountOwnerTransactionldentificationRule"
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Transaction <Tx> contains the following Transaction126 elements

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
AccountOwnerTransactionldentification [1..1] Text 241
<AcctOwnrTxId>
AccountServicerTransactionldentification [0..1] Text 241
<AcctSverTxld>
MarketInfrastructureTransactionldentification [0..1] Text 242
<MktInfrstrctrTxId>
CounterpartyMarketinfrastructureTransactionldentific | [0..1] Text 242
ation <CtrPtyMktInfrstrctrTxId>
ProcessorTransactionldentification <PrcrTxld> [0..1] Text 242
Tradeldentification <Tradld> [0..%] Text 242
Poolldentification <Poolld> [0..1] Text 242
Commonldentification <Cmonld> [0..1] Text 242
CorporateActionEventldentification <CorpActnEvtld> | [0..1] Text 242
TripartyAgentServiceProviderCollateralTransactionld | [0..1] Text 242
entification <TrptyAgtSvcPrvdrCollTxId>
ClientTripartyCollateralTransactionldentification [0..1] Text 243
<ClIntTrptyCollTxId>
ClientCollaterallnstructionldentification [0..1] Text 243
<ClntColllnstrld>
TripartyAgentServiceProviderCollaterallnstructionide | [0..1] Text 243
ntification <TrptyAgtSvcPrvdrCollinstrid>
MasterReference <MstrRef> [0..1] Text 243
ClientReference <CIntRef> [0..1] + 243
AccountOwnerLegldentification <AcctOwnrLegld> [0..1] Text 244
AccountServicerLegldentification <AcctSvcrLegld> [0..1] Text 244
TransactionDetails <TxDtls> [0..1] C2, C23, | 244
C39,
C40
TransactionActivity <TxActvty> [1..1] + 248
SettlementTransactionOrCorporateActionEventType | [0..1] + 248
<SttimTxOrCorpActnEvtTp>
SecuritiesMovementType <SctiesMvmntTp> [1..1] CodeSet 249
Payment <Pmt> [1..1] CodeSet 249
SettlementParameters <SttimParams> [0..1] * C4,C34 | 249
PlaceOfTrade <PIcOfTrad> [0..1] + 250
SafekeepingPlace <SfkpgPlc> [0..1] + C32 251
PlaceOfClearing <PIcOfCIr> [0..1] + 251
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
PostingQuantity <PstngQty> [1..1] * 251
NumberOfDaysAccrued <NbOfDaysAcrd> [0..1] Quantity C17 252
PostingAmount <PstngAmt> [0..1] + 252
AccruedinterestAmount <AcrdIntrstAmt> [0..1] + 252
TradeDate <TradDt> [0..1] * 252
EffectiveSettlementDate <FctvSttimDt> [1..1] + 253
SettlementDate <SttimDt> [0..1] + 253
ValueDate <ValDt> [0..1] + 253
AcknowledgedStatusTimeStamp <AckdStsTmStmp> | [0..1] DateTime 254
MatchedStatusTimeStamp <MtchdStsTmStmp> [0..1] DateTime 254
DeliveringSettlementParties <DlvrgSttimPties> [0..1] + C19, 254
C20,
C21,
Cc22
ReceivingSettlementParties <RcvgSttimPties> [0..1] + C19, 255
C20,
C21,
Cc22
Reversallndicator <Rvslind> [0..1] Indicator 257
TransactionAdditionalDetails <TxAddtIDtls> [0..1] Text 257
SupplementaryData <SplmtryData> [0..%] * C38 257
Constraints
* NoAccountOwnerTransactionldentificationRule
If no reference is available for the AccountOwnerTransactionldentification, for example, the
transaction was sent by fax, then the AccountOwnerTransactionldentification must be NONREF.
9.4.7.7.1 AccountOwnerTransactionldentification <AcctOwnrTxId>
Presence: [1..1]
Definition: Unambiguous identification of the transaction as known by the account owner (or the
instructing party managing the account).
Datatype: "RestrictedFINXMax16Text" on page 2076
9.4.7.7.2 AccountServicerTransactionldentification <AcctSvcrTxIld>
Presence: [0..1]
Definition: Unambiguous identification of the transaction as known by the account servicer.
Datatype: "RestrictedFINXMax16Text" on page 2076
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9.4.7.7.3 MarketInfrastructureTransactionldentification <MktInfrstrctrTxIld>
Presence: [0..1]

Definition: Identification of a transaction assigned by a market infrastructure other than a central
securities depository, for example, Target2-Securities.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.4 CounterpartyMarketIinfrastructureTransactionldentification <CtrPtyMktInfrstrctrTxId>
Presence: [0..1]

Definition: Identification of a counterparty transaction assigned by a market infrastructure other than a
central securities depository, for example, Target2-Securities.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.5 ProcessorTransactionldentification <PrcrTxId>
Presence: [0..1]

Definition: Identification of the transaction assigned by the processor of the instruction other than the
account owner, the account servicer and the market infrastructure.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.6 Tradeldentification <Tradld>
Presence: [0..*]

Definition: Reference assigned to the trade by the investor or the trading party. This reference will be
used throughout the trade life cycle to access/update the trade details.

Datatype: "RestrictedFINXMax52Text" on page 2079

9.4.7.7.7 Poolldentification <Poolld>
Presence: [0..1]
Definition: Collective reference identifying a set of messages.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.8 Commonldentification <Cmonld>
Presence: [0..1]
Definition: Unique reference agreed upon by the two trade counterparties to identify the trade.
Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.9 CorporateActionEventldentification <CorpActnEvtld>
Presence: [0..1]

Definition: Identification assigned by the account servicer to unambiguously identify a corporate action
event.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.10 TripartyAgentServiceProviderCollateralTransactionldentification
<TrptyAgtSvcPrvdrCollTxId>

Presence: [0..1]
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Definition: Unique identification identifying the triparty collateral management transaction from the
triparty-agent's/service-provider's point of view.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.11 ClientTripartyCollateralTransactionldentification <CintTrptyCollTxId>
Presence: [0..1]

Definition: Unique reference identifying the triparty collateral management transaction from the client's
point of view.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.12 ClientCollaterallnstructionldentification <ClntColllnstrid>
Presence: [0..1]
Definition: Unique identification assigned to the instruction by the client.

Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.13 TripartyAgentServiceProviderCollaterallnstructionldentification
<TrptyAgtSvcPrvdrCollinstrid>

Presence: [0..1]
Definition: Unique identification assigned to the instruction by the triparty-agent/service-provider.
Datatype: "RestrictedFINXMax16Text" on page 2076

9.4.7.7.14 MasterReference <MstrRef>
Presence: [0..1]

Definition: Unique and unambiguous identifier for a group of individual orders, as assigned by the
instructing party. This identifier links the individual orders together.

Datatype: "RestrictedFINXMax35Text" on page 2078

9.4.7.7.15 ClientReference <CIntRef>
Presence: [0..1]

Definition: Unique and unambiguous investor's identification of an order. This reference can typically be
used in a hub scenario to give the reference of the order as assigned by the underlying client.

Settlement And Reconciliation - ISO 15022 Variants - 243 February 2022
Maintenance 2021-2022



Approved by the Securities SEG on 20 January 2022

semt.017.002.12

SecuritiesTransactionPostingReport002V12

ClientReference <CIntRef> contains the following elements (see "AdditionalReferencel2" on
page 1424 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
Reference <Ref> [1..1] Text 1425
Referencelssuer <Reflssr> [0..1] 1425
Party <Pty> [1..1] 1426
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1l 1426
Or Proprietaryldentification <Prtryld> [1..1] + 1427
Or} NameAndAddress <NmAndAdr> [1..1] 1427
Name <Nm> [1..1] Text 1427
Address <Adr> [0..1] 1427
AddressLine <AdrLine> [0..2] Text 1428
PostCode <PstCd> [0..1] Text 1428
TownName <TwnNm> [0..1] Text 1428
Country <Ctry> [1..1] CodeSet C3 1428
LEI <LEI> [0..1] IdentifierSet 1428
MessageName <MsgNm> [0..1] Text 1429
9.4.7.7.16 AccountOwnerLegldentification <AcctOwnrLegld>
Presence: [0..1]
Definition: Unique technical identifier for the instance of the leg within a switch.
Datatype: "RestrictedFINXMax35Text" on page 2078
9.4.7.7.17 AccountServicerLegldentification <AcctSvcrLegld>
Presence: [0..1]
Definition: Unique identifier for the instance of the leg execution within a switch confirmation.
Datatype: "RestrictedFINXMax35Text" on page 2078
9.4.7.7.18 TransactionDetails <TxDtls>
Presence: [0..1]
Definition: Identifies the details of the transaction.
Impacted by: C2 "AdditionalDetailsRule", C23 "PostingAmountRule", C39
"TwolLegTransactionOpeningClosing1Rule", C40 "TwolLegTransactionOpeningClosing2Rule"
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TransactionDetails <TxDtls> contains the following TransactionDetails165 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TransactionActivity <TxActvty> [1..1] + 248
SettlementTransactionOrCorporateActionEventType |[0..1] + 248
<SttImTxOrCorpActnEvtTp>

SecuritiesMovementType <SctiesMvmntTp> [1.1] CodeSet 249
Payment <Pmt> [1..1] CodeSet 249
SettlementParameters <SttimParams> [0..1] + C4,C34 | 249
PlaceOfTrade <PIcOfTrad> [0..1] + 250
SafekeepingPlace <SfkpgPlc> [0..1] + C32 251
PlaceOfClearing <PIcOfClr> [0..1] + 251
PostingQuantity <PstngQty> [1..1] + 251
NumberOfDaysAccrued <NbOfDaysAcrd> [0..1] Quantity C17 252
PostingAmount <PstngAmt> [0..1] + 252
AccruedinterestAmount <AcrdintrstAmt> [0..1] + 252
TradeDate <TradDt> [0..1] + 252
EffectiveSettlementDate <FctvSttimDt> [1..1] + 253
SettlementDate <SttimDt> [0..1] + 253
ValueDate <ValDt> [0..1] + 253
AcknowledgedStatusTimeStamp <AckdStsTmStmp> [0..1] DateTime 254
MatchedStatusTimeStamp <MtchdStsTmStmp> [0..1] DateTime 254
DeliveringSettlementParties <DlvrgSttimPties> [0..1] + C19, 254

C20,

C21,

Cc22
ReceivingSettlementParties <RcvgSttimPties> [0..1] + C19, 255

C20,

C21,

C22
Reversallndicator <Rvslind> [0..1] Indicator 257
TransactionAdditionalDetails <TxAddtIDtls> [0..1] Text 257

Constraints

* AdditionalDetailsRule

Unless bilaterally agreed between the sender and receiver, if TransactionAdditionalDetails is present,
then it must not contain information that can be provided in a structured field.

e PostingAmountRule

If the instruction is against payment, PostingAmount must be present.
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On Condition

/Payment is equal to value "AgainstPaymentSettlement”

Following Must be True
/PostingAmount Must be present

TwolLegTransactionOpeningClosinglRule

For settlement of two part transactions (Securities Financing), the opening/initiation and closing/
return of the transaction is confirmed by sending the following combination of
TransactionldentificationDetails/SecuritiesMovementType codes and SettlementParameters/

SecuritiesTransactionType codes:

Repo Opening

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType:

Repo Closing

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType:

Reverse Repo Opening

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType:

Reverse Repo Closing

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType:

TriParty Repo Opening

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType:

TriParty Repo Closing

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType:

TriParty Reverse Repo Opening

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType:

Repo (REPU)

Repo (REPU)

ReverseRepo (RVPO)

ReverseRepo (RVPO)

TriPartyRepo (TRPO)

TriPartyRepo (TRPO)

TriPartyReverseRepo (TRVO)
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TriParty Reverse Repo Closing
SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: TriPartyReverseRepo (TRVO)

Securities Lending Initiation

SecuritiesMovementType: Delivery (DELI)
SettlementParameters/SecuritiesTransactionType: SecuritiesLending (SECL)
Securities Lending Return

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType: SecuritiesLending (SECL)

Securities Borrowing Initiation

SecuritiesMovementType: Receive (RECE)
SettlementParameters/SecuritiesTransactionType: SecuritiesBorrowing (SECB)
Securities Borrowing Return

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: SecuritiesBorrowing (SECB).

« TwolegTransactionOpeningClosing2Rule

For settlement of two part transactions (buy-sell back, sell buy-back, collateral in and out), the
opening/initiation and closing/return of the transaction is confirmed by sending the following
combination of SecuritiesMovementType codes and SettlementParameters/
SecuritiesTransactionType codes:

Sell-Buy Back: Sell

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType: SellBuyBack (SBBK)

Sell-Buy Back: Buy Back

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType: SellBuyBack (SBBK)

Buy-Sell Back: Buy
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SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType

Buy-Sell Back: Sell Back

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType

Collateral (giver) Out Initiation

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType

Collateral (giver) Out Return

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType

Collateral (taker) In Initiation

SecuritiesMovementType: Receive (RECE)

SettlementParameters/SecuritiesTransactionType

Collateral (taker) In Return

SecuritiesMovementType: Delivery (DELI)

SettlementParameters/SecuritiesTransactionType

9.4.7.7.18.1 TransactionActivity <TxActvty>

Presence: [1..1]

Definition: Specifies the type of activity to which this instruction relates.

: BuySellBack (BSBK)

: BuySellBack (BSBK)

: CollateralOut (COLO)

: CollateralOut (COLO)

: Collateralln (COLI)

: Collateralln (COLI).

TransactionActivity <TxActvty> contains one of the following elements (see
"TransactionActivity4Choice" on page 1912 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

{Or Code <Cd> [1..1] CodeSet 1913

Or} Proprietary <Prtry> [1..1] + 1913
9.4.7.7.18.2 SettlementTransactionOrCorporateActionEventType <SttimTxOrCorpActnEvtTp>

Presence: [0..1]

Definition: Choice of type for the transaction reported.
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SettlementTransactionOrCorporateActionEventType <SttimTxOrCorpActnEvtTp> contains one of
the following elements (see "SettlementOrCorporateActionEvent33Choice" on page 1395 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or SecuritiesTransactionType <SctiesTxTp> [1..1] + 1396
Or} CorporateActionEventType <CorpActnEvtTp> [1..1] + C15 1396
9.4.7.7.18.3 SecuritiesMovementType <SctiesMvmntTp>
Presence: [1..1]
Definition: Specifies if the movement on a securities account results from a deliver or a receive
instruction.
Datatype: "ReceiveDeliverylCode" on page 1995
CodeName Name Definition
DELI Delivery Financial instruments will be debited
from the safekeeping account.
RECE Receive Financial instruments will be credited to
the safekeeping account.
9.4.7.7.18.4 Payment <Pmt>
Presence: [1..1]
Definition: Specifies how the transaction is to be settled, for example, against payment.
Datatype: "DeliveryReceiptType2Code" on page 1939
CodeName Name Definition
FREE SeparateSettlement Settlement of the financial instrument
and cash is separate.
APMT AgainstPaymentSettlement Settlement of the financial instrument
and cash takes place in a delivery
versus payment (DVP) environment, that
is, through an International Central
Securities Depository (ICSD) or Central
Securities Depository (CSD).
9.4.7.7.18.5 SettlementParameters <SttimParams>
Presence: [0..1]
Definition: Parameters applied to the settlement of a security transfer.
Impacted by: C4 "CashClearingSystemRule", C34 "SettlementDetailsRule"
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SettlementParameters <SttimParams> contains the following elements (see "SettlementDetails198"
on page 1695 for details)

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
SettlementTransactionCondition <SttimTxCond> [0..%] + 1696
SettlingCapacity <SttlgCpcty> [0..1] + 1696
StampDutyTaxBasis <StmpDtyTaxBsis> [0..1] + 1696
SecuritiesRTGS <SctiesRTGS> [0..1] + 1697
Registration <Regn> [0..1] * 1697
BeneficialOwnership <BnfclOwnrsh> [0..1] + 1697
CashClearingSystem <CshClrSys> [0..1] + 1697
TaxCapacity <TaxCpcty> [0..1] + 1698
RepurchaseType <RpTp> [0..1] + 1698
MarketClientSide <MktCIntSd> [0..1] + 1698
BlockTrade <BlckTrad> [0..1] * 1698
LegalRestrictions <LglIRstrctns> [0..1] + 1699
SettlementSystemMethod <SttimSysMtd> [0..1] + 1699
NettingEligibility <NetgElgblty> [0..1] + 1699
CCPEligibility <CCPElgblty> [0..1] + 1699
LetterOfGuarantee <LttrOfGrnt> [0..1] + 1700
PartialSettlementindicator <PrtISttimInd> [0..1] CodeSet 1700

Constraints

e CashClearingSystemRule

The CashSettlementSystem codes are to be used only by agents directly involved in the settlement
process, such as local settlement agents, CSD's and central banks.

* SettlementDetailsRule

If SettlementDetails elements are used, then their conditions of use must be pre-agreed between
account owner and account servicer.

9.4.7.7.18.6 PlaceOfTrade <PlcOfTrad>

Presence: [0..1]

Definition: Market in which a trade transaction has been executed.
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PlaceOfTrade <PIcOfTrad> contains the following elements (see "PlaceOfTradeldentification2" on
page 1334 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
MarketTypeAndldentification <MktTpAndld> [0..1] + C29 1334
LEI <LEI> [0..1] IdentifierSet 1335

9.4.7.7.18.7 SafekeepingPlace <SfkpgPlc>
Presence: [0..1]

Definition: Place where the securities are safe-kept, physically or notionally. This place can be, for
example, a local custodian, a Central Securities Depository (CSD) or an International Central Securities
Depository (ICSD).

Impacted by: C32 "SafekeepingPlaceFormatOrLEIRule”

SafekeepingPlace <SfkpgPlc> contains the following elements (see "SafeKeepingPlace4" on
page 1605 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
SafekeepingPlaceFormat <SfkpgPIlcFrmt> [0..1] + 1605
LEI <LEI> [0..1] IdentifierSet 1606

Constraints

» SafekeepingPlaceFormatOrLEIRule
SafekeepingPlaceFormat must be present or LEI must be present.

Following Must be True
/SafekeepingPlaceFormat Must be present
or /LEl Must be present

9.4.7.7.18.8 PlaceOfClearing <PIcOfClIr>

Presence: [0..1]

Definition: Infrastructure which may be a component of a clearing house and which facilitates clearing
and settlement for its members by standing between the buyer and the seller. It may net transactions
and it substitutes itself as settlement counterparty for each position.

PlaceOfClearing <PlcOfClr> contains the following elements (see "PlaceOfClearingldentification2" on
page 1237 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [0..1] IdentifierSet C1 1237
LEI <LEI> [0..1] IdentifierSet 1238

9.4.7.7.18.9 PostingQuantity <PstngQty>
Presence: [1..1]
Definition: Quantity of financial instrument (to be) posted to the safekeeping account.
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PostingQuantity <PstngQty> contains one of the following elements (see "Quantity54Choice" on
page 1600 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Quantity <Qty> [1..1] + Cl4 1600
Or} OriginalAndCurrentFace <OrgnlAndCurFace> [1..1] + 1601
9.4.7.7.18.10 NumberOfDaysAccrued <NbOfDaysAcrd>
Presence: [0..1]
Definition: Number of days on which the interest rate accrues (daily accrual note).
Impacted by: C17 "NumberRule"
Datatype: "Max3Number" on page 2070
Constraints
* NumberRule
If Number is negative, then Sign must be present.
9.4.7.7.18.11 PostingAmount <PstngAmt>
Presence: [0..1]
Definition: Amount of money that is to be/was posted to the account.
PostingAmount <PstngAmt> contains the following elements (see "AmountAndDirection18" on
page 1211 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 1211
CreditDebit <CdtDbt> [1..1] CodeSet 1211
9.4.7.7.18.12 AccruedinterestAmount <AcrdIntrstAmt>
Presence: [0..1]
Definition: Interest amount that has accrued in between coupon payment periods.
AccruedinterestAmount <AcrdIntrstAmt> contains the following elements (see
"AmountAndDirection59" on page 1204 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Amount <Amt> [1..1] Amount C2,C8 1204
CreditDebitIndicator <CdtDbtInd> [0..1] CodeSet 1204
9.4.7.7.18.13 TradeDate <TradDt>
Presence: [0..1]
Definition: Specifies the date/time on which the trade was executed.
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TradeDate <TradDt> contains one of the following elements (see "TradeDate9Choice" on page 1242 for

details)
Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
{Or Date <Dt> [1..1] + 1243
Or} DateCode <DtCd> [1..1] 1243
{Or Code <Cd> [1..1] CodeSet 1243
Or} Proprietary <Prtry> [1..1] + 1243

9.4.7.7.18.14 EffectiveSettlementDate <FctvSttimDt>

Presence: [1..1]

Definition: Date and time at which a transaction is completed and cleared, that is, payment is effected

and securities are delivered.

EffectiveSettlementDate <FctvSttimDt> contains one of the following elements (see

"DateAndDateTime2Choice" on page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1244
Or} DateTime <DtTm> [1..1] DateTime 1244

9.4.7.7.18.15 SettlementDate <SttimDt>

Presence: [0..1]

Definition: Date and time at which the securities are to be delivered or received.

SettlementDate <SttiImDt> contains one of the following elements (see "SettlementDate20Choice" on

page 1242 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] + 1242
Or} DateCode <DtCd> [1..1] + 1242

9.4.7.7.18.16 ValueDate <ValDt>

Presence: [0..1]

Definition: Date and time assets become available to the account owner (in a credit entry), or cease to

be available to the account owner (in a debit entry).

ValueDate <ValDt> contains one of the following elements (see "DateAndDateTime2Choice" on

page 1244 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
{Or Date <Dt> [1..1] Date 1244
Or} DateTime <DtTm> [1..1] DateTime 1244
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9.4.7.7.18.17 AcknowledgedStatusTimeStamp <AckdStsTmStmp>
Presence: [0..1]

Definition: Time stamp on when the transaction is acknowledged.

Datatype: "ISODateTime" on page 2067

9.4.7.7.18.18 MatchedStatusTimeStamp <MtchdStsTmStmp>
Presence: [0..1]
Definition: Time stamp on when the transaction is matched.

Datatype: "ISODateTime" on page 2067

9.4.7.7.18.19 DeliveringSettlementParties <DlvrgSttimPties>
Presence: [0..1]
Definition: Identifies the chain of delivering settlement parties.

Impacted by: C19 "Party2PresenceRule”, C20 "Party3PresenceRule”, C21 "Party4PresenceRule”, C22
"Party5PresenceRule”

DeliveringSettlementParties <DlvrgSttimPties> contains the following elements (see
"SettlementParties109" on page 1622 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.

Depository <Dpstry> [0..1] 1624
Identification <ld> [1..1] 1624
{Or AnyBIC <AnyBIC> [1..1] IdentifierSet C1 1624
Or NameAndAddress <NmAndAdr> [1..1] + 1625
Or} Country <Ctry> [1..1] CodeSet C3 1625
LEI <LEI> [0..1] IdentifierSet 1625
Processingldentification <Prcgld> [0..1] Text 1625
Partyl <Ptyl1> [0..1] + C15, 1625

C18
Party2 <Pty2> [0..1] * C15, 1626

C18
Party3 <Pty3> [0..1] + C15, 1627

C18
Party4 <Pty4> [0..1] * C15, 1628

C18
Party5 <Pty5> [0..1] + C15, 1628

C18

Constraints

« Party2PresenceRule

If Party2 is present, then Partyl must be present.

On Condition
/Party2 is present
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Following Must be True
/Partyl Must be present

» Party3PresenceRule

If Party3 is present, then Party2 must be present.

On Condition
/Party3 is present
Following Must be True
/Party2 Must be present

e Party4PresenceRule

If Party4 is present, then Party3 must be present.

On Condition
/Party4 is present
Following Must be True
/Party3 Must be present

» Party5PresenceRule

If Party5 is present, then Party4 must be present.

On Condition
/Party5 is present
Following Must be True
/Party4 Must be present

9.4.7.7.18.20 ReceivingSettlementParties <RcvgSttimPties>

Presence: [0..1]

Definition: Identifies the chain of receiving settlement parties.

Impacted by: C19 "Party2PresenceRule”, C20 "Party3PresenceRule”, C21 "Party4PresenceRule”, C22

"Party5PresenceRule"
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ReceivingSettlementParties <RcvgSttimPties> contains the following elements (see

"SettlementParties109" on page 1622 for details)

Or MessageElement<XML Tag>

Mult. Type

Constr.
No.

Page

Depository <Dpstry>

[0.

1]

1624

Identification <ld>

L.

1]

1624

{Or AnyBIC <AnyBIC>

1.

1]

IdentifierSet

C1

1624

Or NameAndAddress <NmAndAdr>

[1..

1]

+

1625

Or} Country <Ctry>

[1..

1]

CodeSet

C3

1625

LEI <LEI>

[0..

1]

IdentifierSet

1625

Processingldentification <Prcgld>

[o..

1]

Text

1625

Partyl <Ptyl1>

[o..

1]

+

C15,
C18

1625

Party2 <Pty2>

[0..

1]

I+

C15,
C18

1626

Party3 <Pty3>

[o..

1]

I+

C15,
C18

1627

Party4 <Pty4>

[0..

1]

I+

C15,
C18

1628

Party5 <Pty5>

[o..

1]

I+

C15,
C18

1628

Constraints

Party2PresenceRule

If Party2 is present, then Partyl must be present.

On Condition
/Party2 is present
Following Must be True
/Partyl Must be present

Party3PresenceRule

If Party3 is present, then Party2 must be present.

On Condition
/Party3 is present
Following Must be True
/Party2 Must be present

Party4PresenceRule

If Party4 is present, then Party3 must be present.

On Condition
/Party4 is present
Following Must be True
/Party3 Must be present

Party5PresenceRule

If Party5 is present, then Party4 must be present.
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On Condition
/Party5 is present
Following Must be True
/Party4 Must be present

9.4.7.7.18.21 Reversallndicator <Rvslind>
Presence: [0..1]
Definition: Indicates whether it is the reversal of a previously reported movement.

Datatype: One of the following values must be used (see "YesNolndicator" on page 2069):

« Meaning When True: Yes

* Meaning When False: No

9.4.7.7.18.22 TransactionAdditionalDetails <TxAddtIDtls>
Presence: [0..1]

Definition: Provides additional details on the transaction which cannot be included within the structured
fields of the message.

Datatype: "RestrictedFINXMax350Text" on page 2078

9.4.7.7.19 SupplementaryData <SpImtryData>
Presence: [0..*]

Definition: Additional information that cannot be captured in the structured elements and/or any other
specific block.

Impacted by: C38 "SupplementaryDataRule"

SupplementaryData <SpImtryData> contains the following elements (see "SupplementaryDatal" on
page 1474 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
PlaceAndName <PlcAndNm> [0..1] Text 1474
Envelope <Envlp> [1..1] (External Schema) 1475

Constraints

e SupplementaryDataRule

This component may not be used without the explicit approval of a SEG and submission to the RA of
ISO 20022 compliant structure(s) to be used in the Envelope element.

9.4.8 SubAccountDetails <SubAcctDtls>

Presence: [0..*]
Definition: Details at sub-account level.

Impacted by: C27 "SafekeepingAccountOrBlockChainAddress1Rule", C30
"SafekeepingAccountOrBlockChainAddress2Rule"
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SubAccountDetails <SubAcctDtls> contains the following SubAccountldentification70 elements

Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
AccountOwner <AcctOwnr> [0..1] + 260
SafekeepingAccount <SfkpgAcct> [0..1] + 260
BlockChainAddressOrWallet <BlckChainAdrOrWiIit> [0..1] + 261
ActivityIndicator <Actvtylnd> [1..1] Indicator 261
FinanciallnstrumentDetails <FinlnstrmDtls> [0..%] 261
Financiallnstrumentldentification <Finlnstrmld> [1..1] + C7,C8, |264
C13,
C14,
C18
InvestmentFundsFinanciallnstrumentAttributes [0..1] 265
<InvstmtFndsFinInstrmAttrbts>
Supplementaryldentification <Spimtryld> [0..1] Text 265
SecuritiesForm <SctiesForm> [0..1] CodeSet 265
ClassType <ClssTp> [0..1] Text 265
DistributionPolicy <DstrbtnPlcy> [0..1] CodeSet 266
ClassificationType <ClssfctnTp> [0..1] + 266
PriceDetails <PricDtls> [0..1] + C41 266
SafekeepingPlace <SfkpgPlc> [0..1] + C32 267
OpeningBalance <OpngBal> [0..1] + C35 268
ClosingBalance <ClsgBal> [0..1] * C36 268
Transaction <Tx> [1..4] Ci16 268
AccountOwnerTransactionldentification [1..1] Text 271
<AcctOwnrTxld>
AccountServicerTransactionldentification [0..1] Text 271
<AcctSverTxld>
MarketInfrastructureTransactionldentification [0..1] Text 272
<MktInfrstrctrTxId>
CounterpartyMarketInfrastructureTransactionldenti | [0..1] Text 272
fication <CtrPtyMktInfrstrctrTxId>
ProcessorTransactionldentification <PrcrTxld> [0..1] Text 272
Tradeldentification <Tradld> [0..%] Text 272
Poolldentification <Poolld> [0..1] Text 272
Commonldentification <Cmonld> [0..1] Text 272
CorporateActionEventldentification [0..1] Text 272
<CorpActnEvtld>
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Or MessageElement<XML Tag> Mult. Type Col\?str. Page
0.
TripartyAgentServiceProviderCollateralTransaction | [0..1] Text 272
Identification <TrptyAgtSvcPrvdrCollTxId>
ClientTripartyCollateralTransactionldentification [0..1] Text 273
<ClIntTrptyCollTxId>
ClientCollaterallnstructionldentification [0..1] Text 273
<ClntCollinstrid>
TripartyAgentServiceProviderCollaterallnstructionl | [0..1] Text 273
dentification <TrptyAgtSvcPrvdrCollinstrid>
MasterReference <MstrRef> [0..1] Text 273
ClientReference <CIntRef> [0..1] + 273
AccountOwnerLegldentification <AcctOwnrLegld> | [0..1] Text 274
AccountServicerLegldentification <AcctSvcrLegld> |[0..1] Text 274
TransactionDetails <TxDtls> [0..1] C2,C23, | 274
C39,
C40
TransactionActivity <TxActvty> [1..1] + 278
SettlementTransactionOrCorporateActionEventTy | [0..1] + 278
pe <SttimTxOrCorpActnEvtTp>
SecuritiesMovementType <SctiesMvmntTp> [1..1] CodeSet 279
Payment <Pmt> [1..1] CodeSet 279
SettlementParameters <SttimParams> [0..1] + C4,C34 | 279
PlaceOfTrade <PIlcOfTrad> [0..1] + 280
SafekeepingPlace <SfkpgPlc> [0..1] + C32 281
PlaceOfClearing <PIcOfCIr> [0..1] + 281
PostingQuantity <PstngQty> [1..1] + 281
NumberOfDaysAccrued <NbOfDaysAcrd> [0..1] Quantity C17 282
PostingAmount <PstngAmt> [0..1] + 282
AccruedinterestAmount <AcrdintrstAmt> [0..1] + 282
TradeDate <TradDt> [0..1] + 282
EffectiveSettlementDate <FctvSttimDt> [1..1] + 283
SettlementDate <SttimDt> [0..1] + 283
ValueDate <ValDt> [0..1] + 283
AcknowledgedStatusTimeStamp [0..1] DateTime 284
<AckdStsTmStmp>
MatchedStatusTimeStamp <MtchdStsTmStmp> [0..1] DateTime 284
DeliveringSettlementParties <DlvrgSttimPties> [0..1] + C19, 284
C20,
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Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
C21,
Cc22
ReceivingSettlementParties <RcvgSttimPties> [0..1] + C19, 285
C20,
C21,
Cc22
Reversallndicator <Rvslind> [0..1] Indicator 287
TransactionAdditionalDetails <TxAddtIDtls> [0..1] Text 287
SupplementaryData <SplmtryData> [0..%] + C38 287
Constraints
» SafekeepingAccountOrBlockChainAddress1Rule
If SafekeepingAccount is present, BlockChainAddressOrWallet must be absent.
On Condition
/SafekeepingAccount is present
Following Must be True
/BlockChainAddressOrWallet Must be absent
« SafekeepingAccountOrBlockChainAddress2Rule
If BlockChainAddressOrWallet is present, SafekeepingAccount must be absent.
On Condition
/BlockChainAddressOrWallet is present
Following Must be True
/SafekeepingAccount Must be absent
9.4.8.1 AccountOwner <AcctOwnr>
Presence: [0..1]
Definition: Party that legally owns the account.
AccountOwner <AcctOwnr> contains the following elements (see "Partyldentification156" on
page 1522 for details)
Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] + 1522
LEI <LEI> [0.1] IdentifierSet 1522
9.4.8.2 SafekeepingAccount <SfkpgAcct>
Presence: [0..1]
Definition: Account to or from which a securities entry is made.
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SafekeepingAccount <SfkpgAcct> contains the following elements (see "SecuritiesAccount34" on
page 1151 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <Id> [1..1] Text 1151
Type <Tp> [0..1] + 1151
Name <Nm> [0..1] Text 1151

9.4.8.3 BlockChainAddressOrWallet <BlckChainAdrOrWIIt>

Presence: [0..1]

Definition: Blockchain address or wallet where digital assets are maintained. This is the equivalent of
safekeeping account for digital assets.

BlockChainAddressOrWallet <BlckChainAdrOrWIIt> contains the following elements (see

"BlockChainAddressWallet9" on page 1382 for details)

Or MessageElement<XML Tag> Mult. Type Constr. | Page
No.
Identification <ld> [1..1] Text 1382
Type <Tp> [0..1] * 1382
Name <Nm> [0..1] Text 1382
9.4.8.4 ActivityIndicator <ActvtyInd>
Presence: [1..1]
Definition: Indicates whether there is activity or information update reported in the statement.
Datatype: One of the following values must be used (see "YesNolndicator" on page 2069):
* Meaning When True: Yes
* Meaning When False: No
9.4.8.5 FinanciallnstrumentDetails <FinInstrmDtls>
Presence: [0..*]
Definition: Reporting per financial instrument.
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