RA ID : CR0951

Change Request
for the update of ISO 20022 financial repository items
A. Origin of the request:
A.1 Submitter:   DTC

A.2 Contact person: Steve Sloan, 972-471-5262, ssloan@dtcc.com
 A.3 Sponsors: ISITC
B. Related messages:
The change requests from DTCC have an impact on the following corporate action supplementary data messages:

	Message Identifier
	Message Name
	To extend following Related CA Core messages 

	supl.001.001.12
	DTCCCANOCSDDataSD1V12
	seev.031.002.11

	supl.006.001.09
	DTCCCACNSD1V09
	seev.039.002.10

	supl.007.001.09
	DTCCCANOEligiblaBalanceSD1V09
	seev.031.002.11

	supl.008.001.04
	DTCCCAINSD1V04
	seev.033.002.11

	supl.009.001.08
	DTCCCAPASD1V08
	seev.035.002.12

	supl.010.001.07
	DTCCCAPSSD1V07
	seev.032.002.08

	supl.011.001.08
	DTCCCACOSD1V08
	seev.036.002.12

	supl.025.001.02
	DTCCCARESD1V02
	seev.037.002.12

	supl.030.001.04
	DTCCCAISSD1V04
	seev.034.002.12

	supl.031.001.03
	DTCCCASTSD1V03
	seev.042.002.10

	supl.034.001.02
	DTCCCAPCSD1V02
	seev.044.002.10


C. Description of the change request:
Update the above 11 corporate actions supplementary data messages with the following requirements:
	#
	Msg Identifier
	Change description
	Path
	Element Name
	Data Type
	Mult.
	Definition

	1
	supl.001.001.12
	Add Back End Odd Lot Quantity Flag to Option Details
	/Document/DTCCCANOCSDDataSD1/OptnDtls
	Back End Odd Lot Quantitty Flag
	YesNoIndicator (based on boolean)
	[0..1]
	This determines the disposition of odd lot quantities resulting from proration.  Depending on the event, if the remaining quantity (instructed quantity – accepted prorated quantity) is an odd lot, it may be added to the accepted instruction quantity. 

	2
	supl.001.001.12
	Add Front End Odd Lot Quantity Flag to Option Details
	/Document/DTCCCANOCSDDataSD1/OptnDtls
	Front End Odd Lot Quantity Flag
	YesNoIndicator (based on boolean)
	[0..1]
	Some offers stipulate that instructions submitted on odd lot positions will be exempted from any proration if submitted in full. This indicator identifies whether the exemption is in effect.

	3
	supl.001.001.12
	Add Full Condition Indicator to Option Details
	/Document/DTCCCANOCSDDataSD1/OptnDtls
	Full Condition  Flag
	YesNoIndicator (based on boolean)
	[0..1]
	For certain events, an option may have a full condition indicator meaning that you must either instruct the Conditional Quantity in Full (equal to the Instructed quantity) or instruct Zero.  

	4
	supl.001.001.12
	Add MMI Indicator to Underlying Security
	/Document/DTCCCANOCSDDataSD1/UndrlygScty
	MoneyMarketInstrument Flag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	5
	supl.001.001.12
	Add DTC Instruction Lockout Indicator  to Corporate Action Details
	/Document/DTCCCANOCSDDataSD1/CorpActnDtls
	DTC Instruction Lockout Indicator
	Code List 
	[0..1]
	Indicates whether instructions are temporarily blocked for an event.  

	6
	supl.001.001.12
	Add Systemic Locked (SYSL) to DTC Instuction Lockout Indicator 
	/Document/DTCCCANOCSDDataSD1/CorpActnDtls/DTCInstructionLockoutIndicator
	Systemic Locked (SYSL)
	Code Value
	 
	Event is locked out systemically for instruction processing.  This relates to  Conversion or Warrant Events due to an Out of Town Record Date on the disbursed security.

	7
	supl.001.001.12
	Add Manual Locked (MANL) to DTC Instuction Lockout Indicator 
	/Document/DTCCCANOCSDDataSD1/CorpActnDtls/DTCInstructionLockoutIndicator
	Manual Locked (MANL)
	Code Value
	 
	Event is locked out manually for instruction processing.  This relates to Conversions, Warrants and Put events.  

	8
	supl.001.001.12
	Add Not Locked (NOTL) to DTC Instuction Lockout Indicator 
	/Document/DTCCCANOCSDDataSD1/CorpActnDtls/DTCInstructionLockoutIndicator
	Not Locked (NOTL)
	Code Value
	 
	Event is not locked out manually for instruction processing.  This relates to Conversions, Warrants and Put events.  

	9
	supl.001.001.12
	Add Dissenters Rights Applicable Flag to Corporate Action Details
	/Document/DTCCCANOCSDDataSD1/CorpActnDtls
	Dissenter Rights Applicable Flag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates whether rights are available to stockholders as a remedy when they object to the terms of proposed corporate actions. For example, actions can include but are not limited to a merger or a sale of assets.   This flag will output to Y/N whereas the Option Features Code (DISS) in the standard  only used when Yes. 

	10
	supl.001.001.12
	Add Option Conditions within Option Details
	Document/DTCCCANOCSDDataSD1/OptnDtls
	Option Conditions
	 
	(0, 6)
	For certain voluntary options, participation in the event requires that certain conditions be met by the holder.  

	11
	supl.001.001.12
	Add Condition Number 
	Document/DTCCCANOCSDDataSD1/OptnDtls/OptionConditions
	Condition Number
	maxnumerictext1
	(1,1)
	Number of the condition

	12
	supl.001.001.12
	Condtion Text 
	Document/DTCCCANOCSDDataSD1/OptnDtls/OptionConditions
	Condition Text
	RestrictedFINXMax520Text
	(1,1)
	Text related to the condition

	13
	supl.001.001.12
	Create Condition Required Indicator within Option Conditions
	Document/DTCCCANOCSDDataSD1/OptnDtls/OptionConditions
	Condition Required Indicator
	YesNoIndicator (based on boolean)
	(1,1)
	States whether the condition must be acknowledged.  Conditions with a No (false) do not need acknowledgement. 

	14
	supl.006.001.09
	Create Underlying Security within CACN SD
	/Document/DTCCCACNSD1
	Underlying Security
	 
	[0..1]
	Security concerned by the corporate action.

	15
	supl.006.001.09
	Add MMI Indicator  to Underlying Security
	/Document/DTCCCACNSD1/CorpActnGnlInf/UndrlygScty
	MoneyMarketInstrumentFlag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	16
	supl.007.001.09
	Add MMI Indicator to Underlying Security
	/Document/DTCCCANOCSDDataSD1/UndrlygScty
	MoneyMarketInstrumentFlag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	17
	supl.009.001.08
	Add MMI Indicator to Underlying Security
	/Document/DTCCCAPASD1/UndrlygScty
	MoneyMarketInstrumentFlag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	18
	supl.010.001.07
	Add MMI Indicator to Corporate Action General Information
	/Document/DTCCCAPSSD1/UndrlygScty
	MoneyMarketInstrumentFlag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	19
	supl.010.001.07
	Add Option Number to Unallocated Securities Transaction Details
	/Document/DTCCCAPSSD1/CorpActnGnlInf/UallctdDtls/UallctdSctiesTxDtls
	Option Number
	Exact3NumericText (based on string)
pattern: [0-9]{3}
	[0..1]
	Number identifying the available corporate action options.

	20
	supl.010.001.07
	Add Option Type Code to Unallocated Securities Transaction Details
	/Document/DTCCCAPSSD1/CorpActnGnlInf/UallctdDtls/UallctdSctiesTxDtls
	Option Type Code
	CorporateActionOption11Code 
	[0..1]
	Standard code to specify the type of corporate action options.

	21
	supl.010.001.07
	Add Option Number to Unallocated Cash Transaction Details
	/Document/DTCCCAPSSD1/CorpActnGnlInf/UallctdDtls/UallctdCshTxDtls
	Option Number
	Exact3NumericText (based on string)
pattern: [0-9]{3}
	[0..1]
	Number identifying the available corporate action options.

	22
	supl.010.001.07
	Add Option Type Code to Unallocated Securities Transaction Details
	//Document/DTCCCAPSSD1/CorpActnGnlInf/UallctdDtls/UallctdCshTxDtls
	Option Type Code
	CorporateActionOption11Code 
	[0..1]
	Standard code to specify the type of corporate action options.

	23
	supl.011.001.08
	Add MMI Indicator to Underlying Security
	/Document/DTCCCACOSD1/UndrlygScty
	MoneyMarketInstrumentFlag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	24
	supl.025.001.02
	Create Underlying Security within CARE SD
	/Document/DTCCCARESD1/
	Underlying Security
	 
	[0..1]
	Security concerned by the corporate action.

	25
	supl.025.001.02
	Add MMI Indicator to Underlying Security
	/Document/DTCCCARESD1/UndrlygScty
	MoneyMarketInstrumentFlag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	26
	supl.030.001.04
	Add Shareholder Number to CAIS SD
	/Document/DTCCCAISSD1/ReorgInstrDtls/
	Shareholder Number
	RestrictedFINXMax25Text
	[0..1]
	Reference number assigned to identify an investor or a shareholder with the issuer or the registration provider (for instance allocation code).

	27
	supl.030.001.04
	Rename Rejection Reason to Reason
	/Document/DTCCCAISSD1/ReorgInstrDtls/RjctnRsn  to /Document/DTCCCAISSD1/ReorgInstrDtls/Rsn
	Reason
	InstructionRejectionReason2Code
	(0..6)
	Change definition to "Reason for which an inbound instruction message or a cancellation instruction message is pending or  rejected. "

	28
	supl.030.001.04
	Add EVNT Rejection Reason to CAIS SD
	/Document/DTCCCAISSD1/ReorgInstrDtls/Rsn
	EVNT
	Code Value
	 
	Invalid Event Type 

	29
	supl.030.001.04
	Change TRNS code name to "Transaction Sequence Invalid" from "Transaction Sequence Number Invalid"
	/Document/DTCCCAISSD1/ReorgInstrDtls/Rsn
	TRNS
	InstructionRejectionReason2Code 
	 
	Change definition from "Transaction sequence number is invalid, not numeric." to "Transaction sequence is invalid.  Used only for Rights Exercise events. "

	30
	supl.030.001.04
	Remove UKWN value and replace with UNSP
	/Document/DTCCCAISSD1/ReorgInstrDtls/BidPric/NotSpcfdPric/UKWN to /Document/DTCCCAISSD1/ReorgInstrDtls/BidPric/NotSpcfdPric/UNSP
	UNSP Unspecified
	Code Value
	 
	Price is not required to be specified by account owner. Also referred to as non-competitive option.

	31
	supl.031.001.03
	Add Protect ID to Protect Instruction Details 
	/Document/DTCCCASTSD1/TtlInstdBalOptnPrtctInstrDtls
	Protect Identfication
	Max15Text 
	[0..1]
	Identification of the Protect Instruction used when instruction is covered

	32
	supl.034.001.02
	Create Underlying Security within CAPS SD
	/Document/DTCCCAPCSD1/
	Underlying Security
	 
	[0..1]
	Security concerned by the corporate action.

	33
	supl.034.001.02
	Add MMI Indicator to Underlying Security
	/Document/DTCCCAPCSD1/CorpActnGnlInf/UndrlygScty
	MoneyMarketInstrumentFlag
	YesNoIndicator (based on boolean)
	[0..1]
	Indicates that underlying security is a Money Market Instrument

	34
	supl.008.001.05
	Remove solicitation fee indicator from extension as it will now be in core message
	/Document/DTCCCAINSD1/ReorgInstrDtls/SlctnFeeInd
	Soliciation Fee Indicator
	 
	 
	 


D. Purpose of the change:

The purpose of this request is to bring the required changes to the CA supplementary data messages in order to be able to fully automate the instruction processing for reorganisation events as supported by DTCC for their connected members.
E. Urgency of the request:

The changes need to be implemented and ready for the next standards release in November 2021.
F. Business examples:
N/A
G. SEG/TSG recommendation:
This section is not to be taken care of by the submitter of the change request. It will be completed in due time by the SEG(s) in charge of the related ISO 20022 messages or the TSG for changes related to the BAH. 

	Consider
	
	Timing

	
	- Next yearly cycle: 2020/2021
(the change will be considered for implementation in the yearly maintenance cycle which starts in 2020 and completes with the publication of new message versions in the spring of 2021)
	

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

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

	
	- Other timing:
	


Comments:

	Reject
	


Reason for rejection:
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