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CBF Release in November 2014: Advance announcement of changes
e

Clearstream Banking' informs customers in advance about some changes that will be implemented on
Monday, 17 November 2014
with the CBF Release, since these changes may lead to system changes for the customers.

We will inform you at a later date about further changes that will come into effect within the scope of the CBF
release in November 2014 and, if necessary, additional details about the changes listed below.

1. Settlement of SE trades

1.1 Change in dispo status for rejected AKV trades

AKV trades that cannot be settled due to inconsistent securities or account master data in Creation are
currently shown in dispo status (DISPO STATUS] with the reason for rejection " 4 SETTLEMENT PROBLEM,
CLEARSTREAM VERIFYING".

The text of the status message will change as follows as from 17 November 2014:
"4 SE-TRADE REJECTED, PLEASE VERIFY"

In the event of such an error message, customers are advised to check the accuracy of the data for the trade
and, if necessary, contact CBF Client Service.

1.2 Standardisation of the settlement periods (T+3 to T+2) in Europe

As from 6 October 2014, some European markets will be standardising the settlement period for security
trades, i.e. the following will apply in markets (e.g. ESES, Monte Titoli, etc.) from then on:

e value date = trade date + 2 business days (T+2).

The two-day settlement period is already standard in the German market. SE trades in international
(NCSC]) fixed-income securities (with AKV as custody type] are the sole exception, with a three-day
settlement period (T+3). As from é October 2014, T+2 will be standard for these security trades too.

Detailed information will be sent to trading participants by the various exchanges and exchange system
operators.

! This announcement is published by Clearstream Banking AG (CBF), with registered office at Mergenthalerallee 61, 65760
Eschborn, Germany, registered with the commercial register of the District Court in Frankfurt am Main, Germany, under
number HRB 7500.
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In November 2013, a new daily cash statement report was introduced that includes all cash flows of an
individual business day from cash clearing cycles DD1, DD2 and DD3. This new daily cash statement report
with program number KN173004 was included by CBF in the existing transmitter J_200785 and has now been
made available to all customers.

As already announced in the information accompanying the November Release 2013, the old-format daily
cash statement reports with program number KV108002 will be discontinued as from 17 November 2014,
with the result that these statement reports will no longer be contained in the transmitter from that date.
Other reports contained in the transmitter, such as account information and cash movements lists, remain
unaffected by the change.

Customers who have so far continued to work with the old-format cash statement reports are requested to
make the required changes within their organisation in time.

As from 17 November 2014, some fields within the Euro Cash Clearing Reports (ECC) MT950 and MT942 will
be restructured in order to bring them into line with the applicable SWIFT standards. From that date, these
messages will only be available in the new standard; the old formats will no longer be supported from that
point in time.

The changes concern the information in TAG 61 subfields 7 and 8. Apart from these format changes, no
content-related changes are being made in the messages.

Customers who obtain these types of message from CBF are requested to forward the following information
to their in-house IT departments in time to ensure that the changes can be correctly processed by these
institutions following implementation.

The changes relate to the formats for the following transactions for both MT950 and MT942:
e Cash flows from individual DvP settlement transactions:

o Current format:

=  TAG 61, subfield 7: Customer order number of seller
=  TAG 61, subfield 8: blank

o Future format:

= TAG 61, subfield 7: Customer transaction reference of seller. If this is not available in the
transaction, the field is populated with "NONREF".

=  TAG 61, subfield 8: Customer order number of seller

e Cash flows entered manually by CBF:
o Current format:

= TAG 61, subfield 7: reference entered in cash instruction (where available)
= TAG 61, subfield 8: blank
o Future format:
= TAG 61, subfield 7: "NONREF".
= TAG 61, subfield 8: reference entered in cash instruction (where available]

For all other transactions, the content in the fields remains unchanged.



3. Asset services

3.1 Corporate Action Transaction Management

With the November Release 2014, transaction management (market claims and transformations) for
corporate actions will be improved. Since these improvements are related to the introduction of T2S, they are
based on the standards of the Corporate Action Joint Working Group (CAJWG) and the T2S Corporate Action
Sub Group (CASG].

In the case of transformations of pending OTC and stock exchange trades in cash, additional mandatory
reorganisation events, such as redemptions, are also taken into account for the transformation process.

With the introduction of this extension, the CBF Transaction Management Service will have been brought
almost fully in line with the standard requirements of the CAJWG/CASG.

The CBF link to T2S (wave 3 in September 2016} marks the completion. As this involves a complex process,
CBF will prepare a separate functional concept on this subject and publish it at a later date.

3.1.1. Transformation of pending transactions in cash

With a transformation in cash, the redemption price and the transaction price of the underlying transaction
are taken into consideration as follows:

¢ On the basis of the nominal value of the pending transaction, the redemption price is transferred from
the seller to the buyer.

e The transaction price of the pending transaction is transferred from the buyer to the seller.

e The underlying transaction is cancelled due to the transformation.

The transaction price and the redemption price are paid separately, i.e. they are not offset against each
other.

The following KADI event types are affected by a transformation into cash:

Event type Description

120 Dividend payments in case of dividend options (payment on cash line]
122 Automatic exercise of warrants
123 Squeeze out
124 Pay-0ff/Buyback of Shares
130 Full redemption
131 Redemption of participation rights
132 Redemption of certificates
133 Liquidation
134 Cash compensationvfor redemption in securities
222 Write-off (worthless securiies)
(no transformation of redemption price)
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Depending on the type of underlying transactions, various processes apply:
SE-LION (non-CCP SE trades)

For the above-mentioned event types, the processes described are carried out by CBF.
Exception: A transformation into cash does not take place for event type 120, as these cases involve non-
tradable (transferable-only) securities.

OTC DvP
For all event types, the processes described above are carried out by CBF.
OTC FoP

For all event types, the redemption price is transformed and the underlying transactions cancelled but the
transaction price is not transferred (as none is available).

CCP transactions

For CCP transactions, CBF only transfers the redemption price from the seller to the buyer. The settlement
amount for the offsetting block is transferred and individual transactions cancelled by Eurex Clearing AG.

As certificates and participation rights are not processed via the CCP, event types 120, 132, 134 and 222 do
not occur for CCP transactions.

KADI online reporting

Transformations in cash will continue to be shown to the customer via KADI online reporting (KVGI). Further
details will be given in a functional concept on this subject, which is still to be published.

SWIFT reporting

SWIFT reporting follows the standard reporting for transformations. An MT564 REPE ATXF is produced on
the record date for all pending transactions. The booking is confirmed via MT566 ATXF, MT950/942 and the
daily cash statement report. In this regard, it should be noted that the booking for payment of the settlement
amount is confirmed via KADI reporting as shown above (MT566). The cash flow is shown via the MT950/942
and daily cash statement report.

A transformation in securities is carried out as follows for KADI event types 140 (partial repayment with
change in nominal value) and 231 (redemption in securities):

Event type 140:

e On the basis of the nominal value of the pending transaction, the redemption price is transferred from
the seller to the buyer.

e The nominal value of the underlying transaction is reduced by the redemption amount. The
transaction price is booked through the subsequent settlement of the modified transaction.

Event type 231:

e The transformation is made through adjustment of the pending transaction; the ISIN and nominal
amount can be changed.

e The transaction price is booked through the subsequent settlement of the modified transaction.



SWIFT reporting

SWIFT reporting follows the standard reporting for transformations. An MT564 REPE ATXF is produced on
the record date for all pending transactions. The settlements are confirmed via the MT566 ATXF.

In the case of partial call up to pool-factor (KADI event type 141), a market claim process is initiated. In the
course of this process, the redemption amount is applied to the nominal value of the underlying transaction
and a market claim (seller debited and buyer credited] is therefore generated while taking into account the
pool factor and quotation unit of the security.

With the CBF release in November 2014, the scope of the MT564 REPE messages is being expanded. The new
messages are based on the ISO 15022 standards and have only a minimal impact on the existing MT564
message formats.

The scope is being expanded to include the following messages for income events:

e MTbH64 REPE for income events based on the CASCADE holding, which are processed via KADI as of
payment date

e MTbH64 REPE CLAI for market claims on OTC and SE LION transactions, which are settled during the 20-
day market claim period

e MTbH64 REPE for tax credits that are generated on the event record date and within the entire 20-day
market claim period. The new MT564 SWIFT formats for tax credits is based on the MT566.

e MT564 REPE CLAI for market claims (OTC, LION, CCP and XEMAC) and MT564 REPE for tax credits
after processing of cancellation/re-run and prior to settlement of the corresponding instructions.

These extensions complete the scope of the CBF MT564 REPE messages for income events, with the result
that a message is provided for each settlement automatically generated by KADI. Below you will find a full
list of all MT564 REPE messages that are generated and sent by CBF.

e MT564 REPE for income events on holdings:
o MT564 REPE 1 (generation: two business days prior to the payment day)
o MT564 REPE 2 (generation: on the evening of the CBF record date)
o MT564 REPE 3 (generation after CBF record date in the case of cancellation/re-run)
e MTb564 REPE for income events on market claims:
o MT564 REPE ACLA for pending OTC and LION (non-CCP] transactions on record date
o MT564 REPE CLAI for CCP and Xemac market claims on the record date

o MT564 REPE CLAI for reverse claims on the basis of settled OTC and LION transactions on the
record date

o MT564 REPE CLAI for settled OTC and LION (non-CCP) transactions within the 20-day market
claim period

e MT564 REPE for non-income events on market claims and transformations
o MT564 REPE ACLA for pending OTC and LION transactions on the record date

o MT564 REPE ATFX for transformations of pending OTC and LION (non-CCP) transactions on the
record date

o MTbh64 REPE CLAI for reverse claims on the basis of settled OTC and LION transactions on the
record date



o MT564 REPE CLAI for market claims on the basis of settled OTC and LION (non-CCP) transactions
within the 20-day market claim period

e MT564 REPE for tax credits on the record date and within the 20-day market claim period
e MTb564 REPE for main paying agents

o MT564 REPE 1 (generation at end of day if CBF total holding has changed)

o MT564 REPE 2 (generation at end of day on CBF record date]

4. Xemac - automation of claim amount management via MT527 / MT558 exchange

In future, it will be possible to manage the level of claim amounts in the collateral management system
Xemac via standardised message types MT527 and MT558.
e Customer to CBF:
o Instruction of an amended claim amount in MT527 format
e (CBF to customer; two new products are offered:

o Exposure management: Information on adjusting the claim amount (due to MT527 messages,
manual or automatic adjustments) in MT558 format

o Collateral management: Information about all security movements in Xemac in MT558 format

It remains possible to manually change claim amounts online via the Xemac user interface.

5. TEFRA D unblocking via SWIFT, MQ Series or File Transfer

Within the blocking period (40+3 business days), TEFRA D securities classes can currently only be unblocked
online from the blocked holding on the 671 sub-accounts of customers via CASCADE Online transaction
KVEE TD, i.e. transferred to a different own account. As from 17 November 2014, customers will also be able
to instruct the unblocking via SWIFT, MQ Series or File Transfer with message types MT542 (FoP delivery]. In
this regard, the following should be noted:

e Infield 97A:SAFE//, the sub-account 671 must be indicated.
Example:
97A:SAFE//nnnn0671
By indicating 671 sub-account, a TEFRA D unblocking can be set up in CASCADE (in place of a normal
securities transfer).

e The unblocking can be to an own account (e.g. main account 000).

e The corresponding matching instructions do not contain any special features. The 671 sub-account of
the delivering party is not a matching criterion

o The MT542 message is rejected if:

o theISIN indicated is not a TEFRA D securities class.

o the blocking period (40+3 business days) for the ISIN indicated is exceeded. (After the expiry of the
blocking period, a transfer is only permitted to be made to 670 sub-account of the issuing
institution.)

All other parameters within the MT542 unblocking instruction correspond to those in the normal FoP
instructions.

6. CBF SWIFT Release

The SWIFT Release in November 2014 requires adjustments in custody reporting in the MT564 and MT566
messages. Relevant details will be announced in June 2014.

Clearstream Banking Frankfurt June 2014
CBF Release in November 2014: Advance announcement of changes 6



7.1

Preparation for Target2 Securities

Adjustments in CASCADE instruction management

This release information includes not only the description of the functional changes, but also information on
the required migration activities for the launch.

To achieve a smooth migration in 2016, some T2S functionalities will already be implemented starting with
the CBF release November 2014 onwards. Gradual and early implementation of system changes will reduce
the effort during the migration weekend in September 2016 (wave 3) and thus reduce risk. CBF customers
have the opportunity to familiarise themselves with the T2S changes, especially the interfaces. The existing
ISO 15022 message interface will remain, no structural changes are anticipated.

With regard to the processing of securities settlement instructions, CBF will implement with the release in
November 2014 the following five points:

p
o New Party Level “Deliverer's Intermediary 2 / Receiver's Intermediary 2 will

be introduced for optional usage

p
9 Additional text level for “Endbegtinstigter” and “Original-Auftraggeber” level
will be decommissioned

4 \

9 Every party level will support up to 70 characters

| J

' )

Q Party information will be reported on the same level it was provided

| J

' Y

6 The MSC ID-Type will not be supported anymore

| /

These functional adjustments are made on the basis of the current SWIFT ISO 15022 standards and relate to
the position transfer (order type AA01/AA02). Exceptions are

e CASCADE RS External Account transfers
e CASCADE RS Internal Account transfer
e XEMAC instructions

Furthermore, the details of the Party Levels can only be sent to third parties who support the message
format ISO 15022. Please keep in mind that the requirements for Cross-Border Transactions described in
our market guide remain unaffected.

7.1.1. Expansion of Settlement Party Information

With the launch of the November Releases CBF will establish the Party Level 5

e Deliverer’'s Intermediary 2 (DEI2)
e Receiver's Intermediary 2 (REI2)

in its processes. This will be a mandatory change and will result in changes to some message exchanges
(LIMA Client Connectivity) and the CASCADE Online screens (HOST and PC]J.

Compared with today’s processing, the mapping of certain fields will be changed. In the future, the “Party
Level” information will be taken in the manner they are sent from our customers and transferred to the
CASCADE instruction pool. Below you will find the field definitions for the business case:
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. Delivery to a CBF-Customer

PARTIES Mapping CASCADE - Deliverer Domestic Party

CASCADE Field ISO 15022 LEVELS
_ 5 LEVELS 4 LEVELS 3 LEVELS 2 LEVELS 1LEVEL

LAST-KTO DEAG

P1 Lieferer

P2 Lieferer DEI1 DEI1 DECU SELL
P3 Lieferer DEI2 DECU SELL

P4 Lieferer DECU SELL

P5 Lieferer SELL

e  Receipt from a CBF-Customer

PARTIES Mapping CASCADE — Receiver Domestic Party

CASCADE Field 150 15022 LEVELS

_ 5 LEVELS 4 LEVELS 3 LEVELS 2 LEVELS 1 LEVEL
REAG

GUT-KTO

P1 Empfaenger

P2 Empfaenger REN REIM RECU BUYR
P3 Empfaenger REI2 RECU BUYR
P4 Empfaenger RECU BUYR
P5 Empfaenger BUYR
Clearstream Banking Frankfurt June 2014
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. Delivery to another CSD

PARTIES Mapping CASCADE - Deliverer CSD

[ | e [ | s [ ees | e |

LAST-KTO DEAG

Al sz LA uDvEf|11account Ergfpaccount Eﬁpacmum SEP?gccount i:ﬁl;:ccount
DEN DEN DEN DECU SELL

P1 Lieferer BIC without account; without account; without account;  without account;  without account;
with BIC with BIC with BIC with BIC with BIC

P2 Lieferer DEI2 DEI2 DECU SELL

P3 Lieferer DECU DECU SELL

P4 Lieferer :TOE:DECL of SELL  SELL

P5 Lieferer SELL

e  Receipt from another CSD

PARTIES Mapping CASCADE - Receiver C5D

CASCADE Field 15015022 LEVELS

_ 5 LEVELS 4 LEVELS 3 LEVELS 2 LEVELS 1 LEVEL

GUTKTO REAG
REN REN REN RECU BUYR

GBI E with account with account with account with account with account
REN REI REN RECU BUYR

P1 Empfaenger BIC without account; without account; without account;  without account;  without account;
with BIC with BIC with BIC with BIC with BIC

P2 Empfaenger REI2 REI2 RECU BUYR

P3 Empfaenger RECU RECU BUYR

P4 Empfaenger ‘TOE::DECL of BUYR BUYR

P5 Empfaenger BUYR

The definition of Party Levels above leads to the following mapping of the ISO 15022 fields in a CASCADE
position transfer. The rules will be applicable in the order they are listed.

Possible configuration of Party Level1 (DEAG / REAG)

95a + 97A (KTO)

95R (DSS/KTQ) GUT/LAST-KTO

95P (BIC)
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Possible configuration of Party Level 2-5

CASCADE
ISO 15022 ID - KEY

95a + 97A (BIC-BIC) BIC - BIC Code
95a + 97A (KTO-KTO) KTO - Konto

95a + 97A (ACC-KTO) ACC - Konto

95a + 97A (BLZ-ID) BLZ - Bankleitzahl
95a + 97A (KTO) KTO - Konto

95P (BIC) BIC - BIC Code
95Q (TXT) TXT - Freitext
95R (DEBL/ID) BLZ - Bankleitzahl
95R (DSS/ID) KTO - Konto

Please note that max. 70 characters of a Party Level provided in the original instruction will be transferred to
the CASCADE instruction pool.

Also, the above mapping rules are implemented for the transmission of CASCADE instructions, except the
mapping of 95Q (TXT).

The following is an example of a message for Domestic Business via MT543 - "Deliver Against Payment”
which shows the allocation for Party Levels 1 to 5:
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Message Fields and Contents

{1:  FOIXXXXDEFFBXXX0000001046}
{2:  1543DAKVDEFFADOMN}
{4:

:16R:GENL
:20C::SEME//KP77770100239860
:23G:PREA

:16R:LINK
:20C::RELA//KP77770100239860
:16S:LINK

:16S:GENL

:16R:TRADDET
:98A::SETT//20091223
:98A::TRAD//20091221

:35B:ISIN DE0005151005
:16S:TRADDET

:16R:FIAC

:36B::SETT//UNIT/79,
:97A::SAFE//77770000

:16S:FIAC
:16R:SETDET
:22F::SETR//TRAD
:22F::RTGS//NRTG

Clearstream Banking Frankfurt
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Message Fields and Contents

:16S:SETPRTY
:16R:SETPRTY
:95Q::REI2//UNKNOWN
:97A::SAFE//KT0-45678
:16S:SETPRTY
:16R:SETPRTY
:95Q::RECU//UNKNOWN
:97A::SAFE//KT0-23456
:16S:SETPRTY
:16R:SETPRTY
:95Q::BUYR//UNKNOWN
:97A::SAFE//KT0-12345
:16S:SETPRTY
:16R:AMT
:19A::SETT//EUR3421,7
:16S:AMT
:16S:SETDET

-}

For more information about the current and future layout of message fields please refer to section 7.1.6.

In line with the adjustments to the straight-through processing the respective CASCADE Online functions will
be extended to allow the entering of Party Levels. Below you will find some examples of modified CASCADE
screens (HOST).

Figure: CASCADE online screen for Settlement Party Information - Domestic Settlement:

01 | TREN: RVEE FC: AR S5B:
02
02 | AUFTRAGSABWICELUNG WE-UEBERTRAG / SETL.PTY-ERFASSUNG
ERFESSUNGSSTRTUS
04
05 FRIMENOTE: &&&d AUFTNR: &&s&iissd WEN: I
EEELEEEEEEEE
06
07 | SETTL PARTY - LIEFERER
08 | Bl:
09 | P2: BIC ABCDGB2LYXX
10 | P3: KTo 9996
11 | p4:
12 | B5:
13 T
14 SETTL PARTY - EMPFAENGER
15 Pl:
16 | P2: ®ro 12344
17 | P3: KTO MSC-NONREF
12 | p4:
19 |B5:
20 T
21
22 | -- ID-RZ: 9996260001 -- PW: -————— B7907300 -- 22/05/14 -- 10:21:07 --
23
24 PF3:Verarbeitung PF4:Bbbruch PF&:Verarb+Neu PF7:Zurick
Clearstream Banking Frankfurt June 2014
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Figure: CASCADE online screen for Settlement Party Information - Cross-Border Settlement:

01 TELN: EVEE FC: AR SB:

02

03 LUFTEAGSABWICELUNG WE-UEBERTRAG / SETL.PTY-ERFASSUNG
ERFASSUNGSSTATUS

03 PRIMENOTE: &£&&& AUFTHR: &&EL&&&LEE WEN: I
EEEEEEEEERES

0e

o7 SETTL PARTY - LIEFERER

08 | P1:

09 P2: BIC ABCDGB2 LXK

10 | P3: KTO 99296

11 |pd:

12 | Bb:

14 SETTL PARTY - EMPFRENGER

15 | P1: 12344

18 P2: KTO MSC-NONREF

17 |B3:

18 |pd:

13 | Ph:

20 T

21

22 | -- ID-EZ: 9996260001 -- PW:  ------ B790730U0 -- 22/05/14 -- 10:21:07 --

23

24 PF3:Verarbeitung PF4:Abbruch PF&:Verarb+Neu PF7T:Zuriick

Party information must be filled in the pre-defined order. It is not allowed to skip a Party Level. According to
the information of the account number or BIC of the counterparty, the information will be shown in Party
Level 1 as account or BIC. The above example shows the use of an account. The requirements described in
our Market Guide for cross-border transactions remain valid.

7.1.2. Use of text fields

With the launch of the November Release text information from customers can be provided in Party Levels 2
to 5. It is possible to transmit up to 70 characters.

In addition, the following reorganisation of the Party Level 1 on the previously mapped CASCADE Online
screen is done:
. Domestic market activity: no text is shown as the information corresponds to the “Last- bzw. Gut-
Konto” of the instruction.
. Cross-border market activity: the associated CSD account of the cross-border market (delivery or
receipt) is shown as a mandatory field.
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7.1.3. Modification of text information from ISO 15022 MT54x message

Even though the number of characters will be limited for BUYR/SELL information to max. 70 characters, it
will be possible to transmit additional text information in each Party Level 2-5, another 70 characters can be
provided for each Party Level. This modification is applicable for transactions between CBF customer
accounts as well as for cross-border transactions. If more characters are provided in the field "95Q", this
information is not available in CASCADE instruction pool.

Note: This modification is applicable for instruction management as well as for the associated settlement
reporting and the status messages (MT548).

Figure: CASCADE Online screen text information:

01 TEAN: EVEE FC: RAR 5B:

02

03 RUFTEAGSABWICELUNG WE-UEBERTRLG / SETL.PTY-ERFASSUNG
ERFASSUNGSSTATUS

05 PRIMENOTE: &&&& BUFTNR: &&&&&&EEE WEN: I
EEEEEEELEEEE

06

07 SETTL PARTY - LIEFERER

08 | Bl:

as P2: TXT TESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTESTTE

11 | p4:

12 |Bb:

14 SETTL PARTY - EMFFAENGER

15 | El:

le |BP2:

17 | B3: _

18 | pd: _

19 | Bb:

20 T

21

22 |-- ID-KZ: 9996260001 -- PW:  -—----—- BT907300 -- 22/05/14 -- 10:21:07 --

23

24 PF3:Verarbeitung PF4:Abbruch PFo:Verarb+Neu PF7:Zurick

7.1.4. Modification of Party Level Information

With the introduction of Party Level 5, CBF will take all Party Level information as provided by the customer
in the CASCADE instruction pool. This means that the Party Level information is reported at the same level
as they originally were sent/captured. Basically, there are no changes to the instructing Party (delivering
party of securities).

The enhancement can impact for example the processing of “Passive Matching instructions” via CASCADE
Online screen. If the flag BLZ is used only the information from the 97A field are shown (" Safekeeping
Account”).
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Example of MT 548 -, Passive Matching”

Message Fields and Contents
at: FO1DAKVDEFOADOMO06160039850

ah:

a2:  05421200140217HELADEFFXXXX99999999991402171200Nu

:16R: GENL
:20C: :SEME//SettlPartBLZ
:23G: NEWM
:98A: :PREP//20140217
:16S: GENL
:16R: TRADDET
:98A: :SETT//20140217
:98A: :TRAD//20140217
:35B: ISIN DE0005151005
:22F: :RPOR/DAKV/YCON
:16S: TRADDET
:16R: FIAC
:36B: :SETT//UNIT/10,
:97A: :SAFE//70100000
:16S: FIAC
:16R: SETDET
:22F: :SETR//TRAD
:22F: :RTGS//NRTG
:16R: SETPRTY
:95P: :REAG//TUBDDEDDXXX
:97A: :SAFE//4043000
:16S: SETPRTY
:16R: SETPRTY
:95Q: :DEAG//UNKNOWN!1
:97A: :SAFE//7010
:16S: SETPRTY
:16R: SETPRTY
:95Q: :SELL//BANK XY
:97A: :SAFE//1111
:16S: SETPRTY
:16R: SETPRTY
:95Q: :BUYR//ACCT 8402722006
:97A: :SAFE//MAX MUSTERMANN
:16S: SETPRTY
:16R: SETPRTY
:95Q: :DECU//UNKNOWN3
:16S: SETPRTY
:16R: SETPRTY
:95Q: :RECU//UNKNOWN
:97A: :SAFE//BLZ-99960400
:16S: SETPRTY
:16R: SETPRTY
:95P: :PSET//DAKVDEFFXXX
:16S: SETPRTY
:16S: SETDET

-u
:16S: SETPRTY
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Figure: CASCADE Online-screen for Settlement Party Information - “Passive Matching”:

01 TERN: EVEE FC: RL 5B:

02

03 RUFTRAGSABWICELUNG WE-UEBERTRAG / SETL.PTY-ERFASSUNG
ERFASSUNGSSTATUS

03 PRIMRNOTE: &&&& BUFTHR: &Li&&&&EEE WEN :
EEELEEEEEEREE

06

07 SETTL PARTY - LIEFERER

09 P2: TXT UNKNOWN3

10 | P3: Kro 1111

11 | p4:

12 | B5: _

14 SETTL PARTY - EMPFAENGER

15 | Bl

lg | P2: BLEZ 99960400

17 P3: KTO MAY MUSTERMANN

12 | p4:

19 |B5:

20

21

22 | -- ID-EZ: 9896260001 -- PW:  -—-——--- B7907300 -- 22/05/1 -- 10:21:07 --

23

24 | PF3:Verarbeitung PF4:2bbruch PF6:Verarb+Neu PFT:Zuriick

More information can be found in section 7.1.1 and section 7.1.2.

7.1.5. Decommissioning of “MSC”

With the implementation of the November release it will no longer be possible to enter the attribute "MSC”
on CASCADE Online screens. All associated processing steps will be removed from the CASCADE settlement
system. If a customer sends the value "MSC-NONREF" as part of the ISO 15022 message transfer in field

“97A" (Safekeeping account), this information will be mapped as Party Level detail in the CASCADE

instruction pool and processed as described in section 7.1.1.

Please note that the requirements for cross-border transactions described in our Market Guide will remain.
Customers who currently use “"MSC-NONREF" are requested to check the details provided in the Market
Guide for the respective cross-border market. Based on our analysis, we assume that the decommissioning

does not lead to changes in processing. However, we ask our customers to coordinate with their

counterparties.
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Example of a Free of Payment Delivery Instruction (MT542) and the associated status description (MT548):

Message Fields and Contents

al:
az:
ah:

FO1DAKVDEFOADOMO06160039850
05421200140206HELADEFFXXXX99999999991402061200Ni

:16R:
:20C:
:23G:
:98A:
:16S:
:16R:
:98A:
:98A:
:35B:
:22F:
:16S:
:16R:
:36B:
97A:
:16S:
:16R:
:22F:
:22F:
:16R:
:95P:
97A:
:16S:
:16R:
IR
:97A:
:16S:
:16R:
:95P:
:16S:
:16S:

GENL
:SEME//SettlPart15
NEWM
:PREP//20140206
GENL

TRADDET
:SETT//20140206
:TRAD//20140206

ISIN DE0005151005
:RPOR/DAKV/YCON
TRADDET

FIAC

:SETT//UNIT/10,
:SAFE//70100000
FIAC

SETDET

:SETR//TRAD
:RTGS//NRTG
SETPRTY
:REAG//DEUTDEFFXXX
:SAFE//70030000
SETPRTY

SETPRTY
:SELL//CEDELULL
:SAFE//MSC-NONREF
SETPRTY

SETPRTY
:PSET//DAKVDEFFXXX
SETPRTY

SETDET
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Message Fields and Contents

{1:
{2:

{4:

FO1DEUTDEFFXXXX1234123456}
05481434140206ZYDHDEF0AXXX01234567891402061434N}

{3:{108: C426143409ED1ECK}}

:16R
:20C
:23G6:
:98C:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16R:
:25D:
:16R:
:24B:
:70D:
:16S:
:16S:
:16S:
:16R:
:35B

: GENL

: :SEME//C426143409ED1ECK
INST
:PREP//20140206143409
LINK

:RELA//SettlPart15

LINK

LINK
:TRRF//KT70100100003460
LINK

STAT

:SETT//PEND

REAS

:PEND//LACK

:REAS///SETS 000/MATS 002/PROS 417
REAS

STAT

GENL

SETTRAN

: ISIN DE0005151005

BASF SE O.N.

:36B:
:97A:
:22F:
:22H:
:22H:
:22F:
:98A:
:98A:
:16R:
:95Q:
:16S:
:16R:
:95Q:
:97A:
:16S:
:16R:
:95P:
:97A:
:16S:
:16R:
:95P:
:16S:
:16R:
:95P
:97A
:20C
:16S
:16S

:SETT//UNIT/10,
:SAFE//70100000
:SETR//TRAD
:REDE//DELI
:PAYM//FREE
:RTGS//NRTG
:SETT//20140206
:TRAD//20140206
SETPRTY
:SELL//UNKNOWN
SETPRTY

SETPRTY
:DECU//UNKNOWN
:SAFE//BIC-CEDELULL
SETPRTY

SETPRTY
:DEAG//DWPBDEFFXXX
:SAFE//70100000
SETPRTY

SETPRTY
:PSET//DAKVDEFFXXX
SETPRTY

SETPRTY

: :REAG//DEUTDEFFXXX
: :SAFE//70030000

: :PROC//KT70030284095280
: SETPRTY

: SETTRAN

}
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7.1.6. Examples of the changes in the ISO 15022 message flow

This chapter presents a summary of the adjustments described above

150 15022 CASCADE Aktueller 150 15022 150 15022

MTH42-43 Fields ID-Key Current Reporting [ - Future Reporting

Enhancement Party Level 5 — Information about Delverers Intermediany 2

Text DEIZ

- TXT-Tex D51
Removing of thetextfield for BUNYR/SELL ina Domestic Instruction

Name BANKDEFFXG({ 95Q:SELL  BAMKDEFFXOX 95Q:SELL  UNKNOWN
o Orig-Aufrag ~ KTC-1111 97A 1111 P3 KTO-1111 97A 1111

:95P:.DECY ABCBDEFF Depotbank BIC-ABCBDEFF  95Q::DECU  UMKMNOWN P2 BIC-ABCBDEFF B5QDECU  UMKMOWN

[ — o7 sicABCROEF aic-ABCBDEFF

Medification meximum field length from 140 to 70 characters

Name 140 Digits Tet  :95Q:SELL 140 Digits Text
nierparty data of a O ill ke returned onthesame Level. Today, the information will be
Name Text SELL B50:5EL  TextSELL G50
7.1.4 Depotbank  KTO-1111 -950Q::DECU  UNKNOWN P2 KTO-1111 97A 1111
I — oA a1
In the future the CS0 counterparty datawill betaken fromthesequence BUNRSSELL andfilled in the BUNYRSSELL field.
] B50:SEL  UNKNOWN

7.1.4 Depotbank  BIC-CEDELULL :95Q:DECU UNKNOWN P1 BIC-CEDELULL 950:SELL  UNKNOWN
97A BIC-CEDELULL BIC-CEDELULL

P2 THT-70 Digits left
shown in thefield "Depotbank”

70 Digits left

Regarding Domestic Passive Matching Service the BLE information can befound in Party Level 2

_ ACCT 295650005 [N ACCT 8956580985 950 SELL

BLZ-35380 400 2950 DECU

. cEpELULL (B 95Q:SELL  UNKNOWN

ACCT 895858985
BLZ-53960400

P2

LIMEMOWN

CC LTSl Depothank  BIGCEDELULL  97A BIC-CEDELULL P2 KTO-MSC-NONREF 97A MSC-MONREF
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7.1.7. Actions to be performed at the migration weekend

7.2

In line with the modifications described in the previous chapters an automated procedure will be executed for
all pending CASCADE instructions (shown in the table below) on Saturday, 15 November 2014 (evening). In
case the name/address details were provided with max. 140 characters, the information will be split in max.
two additional Party Levels, i.e. each Party Level might contain 70 characters. In addition, the Party Level
information is adjusted to reflect the new field length of 70 characters.

In a few cases for domestic instructions, the information from name/address must be made available with a
maximum of 70 characters. This is applicable, if all existing Party Levels are already in use.

The changes in the CASCADE instruction management might impact the counterparty data ("Standing
Instructions”) stored at our customers. Therefore, we suggest to reconcile the agreed details with the
counterparty for the party and text fields.

In addition, we ask you to analyse possible impacts to your processing of securities instructions and to
coordinate resulting organisational measures.

Table to reconcile CASCADE Party Information

Today‘s CASCADE Field Future CASCADE Field Future CASCADE Field
Domestic Instruction Cross-Border Instruction

BEGUENSTIGTER DEPOTBANK EMPFAENGER P(arty) 2 EMPFAENGER P(arty) 1
BEGUENSTIGTER INTERMED. EMPFAENGER P(arty) 3 EMPFAENGER P(arty) 2
BEGUENSTIGTER ENDBEG. EMPFAENGER Pi(arty) 4 EMPFAENGER P(arty) 3

BEGUENSTIGTER NAME/ADRESSE = EMPFAENGER P(arty) 5 EMPFAENGER P(arty) 4

Extension of the CASCADE Online screens and reports

CBF enhances its existing service offering to cover all services that will provided by T2S. The figure below
gives an overview of the additional settlement services which can be used once CBF migrates to T2S in
September 2016.

With the November release, the CASCADE Online screens (HOST and PC) will be modified. The new fields are
available in a display function only. The data entry is not yet possible. We will inform our customers with a
separate announcement once the fields will be available for data input.

The table below shows the additional fields that are introduced for the settlement with T2S. Information
about the new T2S services are available for Clearstream customers in our documentation"TARGET2-
Securities—Fundamentals” on our website. As of November 2014, all information from the "Instruction
Management” will be available in the online screens; the extension for the Pooling and Linking will be
provided in a future release change.

Clearstream Banking Frankfurt June 2014
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itional fields for settlement with T

Instruction Management Instruction Pooling Instruction Linking

Dedicated Cash Account — Reference — Position
(DCA/CSA) — Owner BIC — Indikator
Bilaterally Agreed Treasury _ Sequence _ Reference
Management

(BATM / ADEA) — Zahler — OwnerBIC
Opt-Out Flag

Already Matched Indikator
Partial SettlementIndikator

ISO Transaction Code

7.2.1. Overview of CASCADE Online screens

The individual CASCADE screens are shown below. In addition to the expansion of the fields, the "SET-SP*
box (Settlement lock] will be renamed to "PARTY HOLD".

KVEE/WE - Einzelerfassung - (Page 1)

1 2 3 4 5 & 7 g
12345678901 23456789012345678501 2345678501 234567890123456789012345678901234567830

TREN: FC: _ SB:
AUFTRAGSAEWICELING WP-UEEERTRRLG / E&ES55E&EE5EEEE5EEE ERFRSSTNGSSTATUS
DRIMANOTE: LUFTNER: VWA EEE TR: _ &&&ESEEE
LAST - EELEGEEEEELEEEEEEEEEEEEEEEEEEEEEEEE [/ RARRRERA AR S
GUT - EELEGEEEEELEEEEEEEEEEEEE 555565555 [/ RARTR TR TR
WEN " EEEEGEEEEEEEEEEEEEEE 5655655566550 65 5655565555 5E55E5E
& EEGEESEEEEEE GEGEESEEEEEEEEEEEEEE 6555650560 56556566555E665585688858
NOMINAIE : EINHEIT: &&&& DISPO-PRIORITRET: _ &&&
GEGENWERT: WERE H 111 PERTY HOLD (J/Ni: &
Dm,‘cﬂ = EE R e S 2 R s s R R s Rt R E Rt ke bt b bttt EI,!ISS_EINF tl]-m’: &
SET-DAY : &&.&&.&&&E& EX-TED : _ BATM/ATER (J/H): *
BOERSENPL: OPT-OUT: * RTS-DVP (J/N) - &
SCHLUSSTRAG: REFEEENZ-NR H
EURE / WEG: AUFTEAGS-FEFERENE: *****&x &k xkkkxiix
GEGEN-AUFINR :
-- ID-EZ: -- DH: --———— LELEE5EE —- EEEELESS -— SEESEEEE —-
EEEELEEEELEEEEEEEEEE RS0 S50 EEEEEEEEE 6055050555 EE5E55EE555550565555E5585555588885E
EESEGEEEEEEEEEEEEEEE G0 G50 E6EE 5555556555550 555EE5E55E5556555E65555E56565655556E856888

KVEE/WE (EMISS-EINF = N) - (Page 2)

1 Z 3 4 5 [ T g
1234567890123456785012345678901 2345678501 2345678501 234567859012345678501234567850

[ TELN: EVEE FL: WE SB:

LUFTRAGS ABWICKLING WDP-UEEERTRAG / ERFASSUNG-2Z ERFASSUNGSSTATUS
ERTMRMOTE: &&&5 LUFINR: &&&&E&E5E WEN: I 5555855556 EE

UEE-GEUND -

EXT SET-DAY: RUECKUEEERTRAG (J/H) : &

ALBREATY MATCHED (J/H) - * PARTIAL SETTL INDICATOR: ****

IS0 TEANSACTION COOE: ****

BELEGSCHAFT-SP: N SP-DATTM:

KUPONINEQ/RECORD-DATE:

TEHT:

—-- ID-EZ: T30T72&0001 -- BW: —==—=—= B7307300 -- 22/01/13% -- 10:13:50 —

PF3:Verarbeitung PF4:Abbruch PF&:Verarbileu PF7:Zurick PEFE:Vor
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KVEE/WE (EMISS-EINF = J) - (Page 2

1 2 3 4 5 & T 8
1234567890123 456789012 345678901 2345678501 2345678 901.»_345-6"8901.13456'9901.:3456'890

TEEN: EVEE FL: WE SB:

AUFTRAGSABWICELUNG WD-UEEERTRAG / ERFRSSUNG-2 ERFASSUNGSSTATUS
PRIMANOTE: 5&&& LUFTHR: E&&55E5EE WEN: I E&&555555E&EE

UEE-SRUND

EXT SET-DAY: BUECEUEEERTRAS (J/N): H

ALREADY MATCHED (J/N) : * PARTIAL SETTL INDICATOR: ****

BELESSCHAFT-SD: N SD-DATTM:

KUPONINFO/ BECORD-DATE:

WEN D.BECHIS: I

EX-TAG/EBEG. : EE-DATTM:

TEXT:

-— ID-EZ: 7307260001 —-— EW: ————-— B730730U0 — 30/01/13 — 11:-43:-48 —

KEWVODZ5F Bitte hell angezeligtes, leeres Feld ergiénzen
DF3:Verarbeitung PF4:3ibbruch DFE:Verarb+llen PF7:Zuriick PFE:Vor

KVEE/WE - (Page 3)

1 2 3 4 ) [ 7 8
1‘34;-E'E901;3456"E901¢345E"ESchSéSE"ESDl;S‘LaE'E901.;34:.6"ESchS‘laE"ESDl;S‘laE"ESD
TEEN: EVEE FLC: WE oB-

LUFTRAGSAEWICELING WD-UEEERTRAG / SETL_PTY-ERFASSUNG ERFLESUNGSSTATUS
DRIMAENOTE : S&&& LUFTHE: &&&&&&E&E&E WEM: I E&5&SSSSEEEEE

SETTL PARTY - LIEFERER
Pl:
pZ:
P3:
D4:
DP&:

SETTL PRAETY - EMPFRENGER
Pl:
pZ:
B3:
p4:
BL:

—— ID-EZ: 730720001 -- EW: —-———— B7307300 — 22/01/13 —- 10:21:07 —

DF3:Verarbeitung PF4:2bbruch PFe:Verarbilen PF7:Zurick

KVEE/WM - Mehrfacherfassung (Multiple entries)

1 2 3 4 5 [ 7 8
123456785012345678901234567850123456785012345678 901;3456’ESchS‘LEﬂE’ESE‘l;S‘LSE’ESE‘

TEEN- EVEE FL: WH SB-
AUFTRAGSRAEWICKLING WE-UEEERTRAG / MEHRFRCHERFRSSUNG ERFRSSTMGSSTATUS
PN: LAST-ETO : GUI-KIO: WEN: & TEE-G:
EMISS—EINF (J/N) - & SCHLUSSTAG: SET-DAY: E&_5&_E&5& OPT-0UT: *
RIS-DVE(J/N} : & EREFERENZ-HNE: BARTY HOLD (J/N): &
EMPF-P1:
EMPEF-F2: WERE: ETR
TENT

LUFTNER LAST-ETO GUT-KTIQO WEN NOMINALE GCEGENWERT
—— ID-EZ: 73072e0001 -- DEW: -—-—-— BT307300 —— 2%/01/13 —— 05:4&:58 ——
PF3:-Verarbeitung PF4:ibbruch




KVEE/MI - Match Instruction - (Page 1)

1234567850123456785012 345678501 2345678501 234567890123456785012345678501234567850

01 ([TEEW: EVEE Fo: MI 5B:

0z

03 || AUETRAGSAEWICELUNG MATCH-INSTRUKTION / ERFASSUNG ERFRSSUNGSSTIRIUS
04

0% || PRIMRNOIE: LUFINR: VHE: G5

a1}

o7 LAST : LG EEEEEEEEEEEL SR EEEEEEEEEEEEEREEEE [ FRA IR TR X
og GUT : LG EEEEEEEEEEELEEEEEEEEEEEEEEEREEEE [ FRAFE TR IS
05 || WEN o I

10

11 || HOMINALE : EINHEIT: DISPO-PRIORITRAET: _
12 || GEGENWERT: WEE T EEE BRRTY HOLD (J/Ml: &
13 Dm‘ﬂ:sp‘ - A T A A AT A AR AR AR RN E}.’ISS_EIN‘E\‘T}.’N:. &
14

15 || SET-DAY : E5_55.5E&S EX-TED - _ BATM/ADER (J/N): *
1¢ || BOERSENPL: OPT-OUT: * RIS-DVEP (J/N}: &
17

18 || SCELUSSTRG: BEFEEENZ-NR :

135 || KURS [ WRG: AUFTRAGS —REFERENZ : * %% %&% sk &k sk i

20 || SELESTEES (J/N/ ) - _ CECEN-AUFTNR :

21

22 || -- ID-EZ: 73072&0001 -- EW: -—-——-— B750T7T4EE —- Z4/01/13 —— 13:18:27 —
2

z DF3:Verarbeitung PF4:Zbbruch PE&:-Verarb+Nen

KVEE/MI - Match Instruction - (Page 2)
1 b3 3 4 s L] T g
1234567850123 456785012345678501 2345785012345 7850123456 785012345e785012345€7850
01 [[TEEW: EVEE FC: HMT ZSE:

03 || AUFTRAGSEREWICELUNG MATCH-THSTRUETTION / ERFASSUNG-Z ERFLSSUNGSSTATUS
05 PRTHMANOTE: AUFTHE: EEE WEMN: & SEEEESEEEEEE

07 || VEE-GRUND

10 || ALREADY MATCHED (J/H) - * PARTIAL SETTL INDICATOR: ****
11 || I80 TEANSACTION CODE: ****

18 || TEXT:

-—- ID-EZ: 750720001 -- BPW: ——-——-- B75074EE — 24/01/13 — 13:28:04 ——

LI I S ]
ENETEN]

DFE3:Verarbeitung DF4:ibbruch PF&:Verarb+Neu PF7:Zurick DPFE:Vor

KVEE/MI - Match Instruction - (Page 3]

1 2 2 4 Bl & 7 g
1234567890123 456785012345678501 2345678501 234567830123456789012345678501234567830

01 [TEEN: EVEE FC: HI ZE:

0z

03 || AUFTRAGSEEWICELUNG WE-UEEEETEAG / SETL._PTY-ERFRSSUNG  ERFRSSUNGSSTRATUS
04

05 IRIMANOTE: S&E&& LUFTNE: ESELSSEEEEL WEMN: I EEESESLEEEED
0

07 || SETTL BARTY - LIEFERER

08 || P1:

05 P2

10 || 23:

11 || P4z

12 | B5: _

13

14 (| SETTL BRRTY - EMPFRENGER

1% || P1:

1 || P2: _

17 || B3z

12 || p4:

15 || B3

20

21

22 || -- ID-EZ: 750720001 -- PW: ———— B75073QU0 — 22/01/13 — 10:21:07 —
23

e PFi:Verarbeitung PF4:ibbruch DPFé:VerarbiNen DPFE7:Zuriick




LSV/BSV-Transfer

LUFTRAGSAEWICKLUNG LEV-UEEERTRAG / EINZELERFLSSUNG ERFASSUNGSSTATUS
DRIMANOTE: UEEBERTRALG-LART: 2 VON SV LAUFTMR: VWAL GS
LAST ps EEEEEEEEESEEEEEEESEEEEEEEEEEEEEEEEE [/ FEEFHITARLS
GUT ps EEEEEEEEESEEEEEEESEEEEEEEEEEEEEEEEE [/ FEEF IR ARLS
WEN =
NOMINALE - EINHEIT:
SET-DAY D EE.EE.EEEE DISPO-PRIORITAET: _
EKUPONINFO : SI-ZINS: EUR ERWERES-TALG
EFWOREEN/VEEW. (J/N}: _ ERWERES-PREIS: DEM
SV-ETO : DERSON

16 || NAME1l = VOBNEME] -

17 || HAMEZ - VORNAMEZ -
12 || STRASSE:

LEZ - D PLZ/ORT -
TEXT

-- ID-EZ: T5072&0001 -- BW: —————— B73074K2 — 24/01/13 — 14:00:47 —

Z4 (| PF3:Verarbeitung DPF4:Ibbruch

KVAA - AENDERUNG/LOESCHUNG (Change/Deletion)

1 z 3 4 5 [ T g
12345€78301234567850123456785012345678501234567850123456783012345678501234567850
01 || TRRN: EVRL FC: SE: BEEFRE
i3
03 || AUFTRAGSAEWICELUNG LENDERUNG,LOESCHUNG AUFTRRESSTRTOS
o4
05
oe
07 | MR  MEREKIERUNG EINES RUFTRRGEE ZUR RENDERUNG
08
03 | ML MERETERUNG EINES AUFTRAGES ZUR LOESCHUNG
1o
1l | AR  AENDERUNG EINES AUFTRACES FUE PARTIAL SETTL.IND UND DISPO-PRIOEITAET
1z
13 LUFTRAGS -NUMMER
14
15
le | LM LOESCHEN MASCHINELL ERZEUGTER AUFTRLREGE
17 AUFTERGES -NUMMER
18 AUFTERGEURS PRUNG
15 EINGEBER
20
Z1
22
23 || EWDOO013F Feld maf einen der angezeigten Auswahlcodes enthalten
24 | PF3:Rilicksprung PF4:Ebbruch

7.2.2. CASCADE PC release

Due to the comprehensive enhancement of online screens, CBF will issue a new CASCADE PC release in
November 2014. Please note that the implementation of the new version is mandatory for our users. You will

receive more details about the installation separately.

7.3 Overview of CASCADE settlement reports

In line with the modification for CASCADE Online screens the CASCADE settlement reporting will be
enhanced. The lists below are adapted respectively to the online screens. Please note that these reports are

only available in German:
e By CBF deleted instructions, cancellation due to expiry
e List of instructions that will be deleted after 40 days
e Instructions deleted by instructing party
e Securities positions

e Change of instructions/instruction status
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In addition, data regarding Party Level are amended:
e Sofar not released to Clearstream Banking, Frankfurt
e Valid instructions placed with CBF

e History of valid instructions placed with CBF

e Instruction maintained by CBF for the 1st/2nd time / Deletion will take place in the evening of

XX XX XXXX

The details of the Settlement Parties of the Level 1 and 2 are shown instead of the final beneficiaries and the

original client information.

The following is an example of the report “So far not released to Clearstream Banking, Frankfurt”.

1234567850 BS01Z2345€

BISHER OHNE FREIGABE AN CLEARSTREAM BANKING, FRANKFURT 11.03.2013 SEITE @ 5

LOESCHWNG ERFOLGT AM 12.03.2013 ABEMNDS

AUFTRAGSART 01 WP-UEBERTRAG

PNOTE AUFTR-NR. LAST-KTD GUT-KTO WkN NOMINALE GEGENWERT WR.G

R-DVF USER-ID LUSER=I0 UHRZT  SP-DATWM REFERENZ-NR. SET-DAY  AA

FRFASSER.  KONTROLLE KONTR

SET.PTY-LIEFERER P1 5SET.PTY-LIEFERER P2 SET.PTY-EMPFAENG P1 SET.FTY-EMPFAENG P2

388 2070011 7003 000 FOO4 000 DEQOOGZ33302 1000000.000 12345.678.900,23 ELR
N FOO3260003 31.08. 2004 REFEREMZNUMMER & 02.04.13 W

KT 7003000 BLZ 50020900 KT 7004000 BLZ &0020500

SIMMEN  WP-LUEEERTRAG

ANZAHL NOMINALE GEGENWERT
1 1,000,000, 000 12345,678.501,23
SUMMEN  ALLER AUFTRAGSARTEN
ANZAHL NOMINALE GEGENWERT
1.000.000. 000 12345.673.5901,23

The modification for Party Level information also leads to a change in the reporting of advices. Up to three

Party Levels are shown in the extended report.

Below you will find a sample for the amended report.

12345

¥

CLEARSTREAM BEANKING AG VALUTA : 28.03.20012

AVIS ZU WP-LEBERTRAG ALUFTR.-MR: 110322

WIR HABEN VERANLASST, DASS THREM SAMMELEESTAND HEUTE FOLGENDE WERTPAF IERE

GUTGESHRIEEEN WERDEN :

GUT-KTO: &&E& [ AEESEAEESEN

WHN = I DECOOADERYDD KEFFLER-BM. MKTS-LEE-INV.

EINHEIT: 5T NOMINALE: 26 . 000

WRG: ELR GEGENWERT: 9E3.820,00

SCHLUSSTAG: 28.03.2012 MI-MR: 4753375

LA LSRR SR A AR L EREAELLIREAEARES | AREREEEEO]

8. Further information

For further information, please contact Clearstream Banking Customer Service or your Relationship Officer.
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