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Foreword

This Connectivity Handbook is in three parts. Each part describes an aspect of the communication in a
separate document. These handbooks are intended to inform clients of Clearstream Europe AG (CEU])
about communication and formats with the settlement systems and custody services of CEU.

The three parts of the Connectivity Handbook are:
e Part 1: Communication procedures
e Part2:15S0 15022 formats (with the exception of Custody)
e Part 3:1S0 15022 formats: Custody

The Handbook provides an overview of the communication procedures and messages supported by CEU and the
formats of these messages. They are the messages that clients use for sending and processing instructions and
the messages that CEU uses for reporting to clients. This Handbook mainly concentrates on communication
according to the ISO 15022 standard. The information contained in this Handbook applies in conjunction with
other CEU publications (the CASCADE Online Handbook, the Xemac® User Manual and the CASCADE Links
Guide). For information on securities processed under OneClearstream, please refer to the OneClearstream
Client Handbook and the Xact Web Portal documentation.

The applicable version is always the latest version to be found on our website: www.clearstream.com.

CEU reserves the right to revise and update this Handbook at any time in order to document the availability of
new products and other improvements to the existing communication services. Clients who have specific
questions about the information in this Handbook should contact their Client Services Officer.

For information about connection to Creation, the settlement platform of Clearstream Banking Luxembourg
(CBLJ, and communication with CBL, please refer to CBL's Connectivity Handbooks, which can also be found on
our website: www.clearstream.com.

The structure of this handbook

"Connectivity Handbook - Part 3” provides an overview of the formats of the messages exchanged.
The chapters of this Handbook describe IS0 15022 formats used for the Custody function that can be
exchanged between CEU and the client.
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Connectivity Handbook

1 Introduction

1.1 Custody services
CEU offers its clients custody services for the holdings that it keeps in custody on their behalf:

e Income services involve the settlement, payment and collection of income payments
(interest and dividends), repayments, redemptions and commission.

e Non-income services involve the settlement of mandatory corporate action events (such
as the allocation of rights and the exchange (conversion) of shares) and also voluntary
corporate action events (such as tender offers).

e Under defined conditions CEU carries out settlement (compensation) for transactions
where the securities are traded "cum®”, that is with a claim (such as a coupon), and
delivered "ex", that is without a claim.

e Inthe field of taxation, CEU offers services for various markets to clients residing in
Germany and clients outside Germany.

These services are processed via the functional area, "KADI', on the CASCADE platform. For collective-
safe-custody securities (CSC) that are not migrated under OneClearstream, CEU supports its clients with
the optional KADI-Swift services by providing positions-related pre-advice of income and non-income
events. Settlement information (cash entries and movements in securities) is also provided. Additional
services are available to CEU clients who use the Swift MT564 service, allowing them to send instructions in
relation to voluntary events, for example, or to buy and sell subscription rights through CEU. Also main
paying agents in income events and lead managers in special non-income events are supported in collection
processing with pre-advices and settlement confirmations.

Further information about the custody services can be found in the CEU Client Handbook.

For information on custody services for securities and events processed under OneClearstream?, please
refer to the OneClearstream Client Handbook and the Xact Web Portal documentation.

1.2 Communication flow

The KADI-Swift services comprise the following types of messages:

' KADI stands for Kapitaldienste, which is the system for corporate action management.

2 Corporate actions on CEU-issued securities (“Lagerland 99 [.Deutschland”]) are processed via OneClearstream.
The following securities are excluded from processing under OneCAS:

e Securities being a fund;

e Securities being individual certificates;

e Securities not being T2S-eligible.

November 2024 Clearstream Europe
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Swift MT Description

MT564 - Position-
Related Corporate
Action Notification
for Clients

Pre-advice from CEU to clients concerning income and non-income

events (mandatory and voluntary) on the basis of clients’ CSC holdings.
First MT564 notifications will be sent 30 business days before ex-date
until entitlement date (ex - 1) or record date depending from applied
logic for the event.

On entitlement date, real-time MT564 will inform clients about
changes of event data, cancellation of event or new setup of an event
by KADI re-run. After entitlement date, further real-time MT564 could
occur due to cancellation and/or re-run of event processing.

For voluntary non-income events, the time frame of MT564 notification
service is adjusted to the end of exchange-/conversion-/subscription-
period.

To optimise cash and securities planning, CEU offers the MT564 REPE
for income and non-income mandatory events on entitlement
date/record date - 1 business day and - 2 business days. The MT564
REPE is generated for each main account and event and includes the
entitled CASCADE positions at end of day plus the sum of nominal of
pending sales and the sum of nominal of pending buys.

In the evening of the entitlement date/record date, CEU sends MT564
REPE messages with the following content:

Income:

One MT564 REPE for each main account containing the entitlement
calculation based on the entitled CASCADE positions;

For each pending SE/OTC/C7 SCS transaction one MT564 REPE, if the
transaction matches the criteria for market claiming after its
settlement during the compensation cycle of 20 business days (SE =
stock exchange transactions without CCP gross trades);

For each pending CCP gross trade one MT564 REPE, if compensation
takes place by KADI;

For each Xemac position one MT564 REPE, if compensation takes
place by KADI;

For each pending SE/OTC/C7 SCS/CCP gross transaction in the case of
transformation in cash due to mandatory reorganisation events such
as redemptions;

For record date processing, an MT564 REPE for each settled
SE/OTC/C7 SCS/CCP gross transaction compensated by reverse
claiming.

One MT564 REPE for a tax relief or a tax refund booking to be
processed based on a tax reduction of a fund as the depository owner.

Clearstream Europe
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Non-Income [mandatory events):
e One MT564 REPE for each main account containing the entitlement
calculation based on the entitled CASCADE positions;

e For each pending SE/OTC transaction an MT564 REPE, if the
transaction matches the criteria for market claiming after its
settlement during the compensation cycle of 20 business days
(compensation by creating a FoP instruction];

e For each pending SE/OTC transactionone MT564 REPE, if
compensation will be executed by modifying the pending transaction
(adjustment of ISIN and/or nominal)

e Forrecord date processing one MT564 REPE for each settled SE/OTC
transaction compensated by reverse claiming.

e Further MT564 REPE will be sent during the whole compensation cycle
for market claiming for each generated FoP instruction and cash
instruction.

e The MT564 for voluntary non-income events can contain various
instruction deadlines. First reminders will be sent two business days
before the early deadline, trading deadline and CEU deadline, if the
respective deadlines are defined.

Second reminders are sent in the morning of the deadline dates informing
clients of pending transactions and the value of securities positions for which
instructions have been given and those for which no instructions have been
given. Clients are sent the details of the pending transactions in a linked
MT568 message.

An MT564 message, as positions-related pre-advice information, is sent to
the client's main account in CASCADE if the account has been registered for
the KADI-Swift service and the client's main account or a sub-account
contains positions in the relevant security. The information regarding the
holdings and entitled amounts (cash and nominal amounts] is formed
through aggregation of the main account and sub-accounts.

MT564 - Corporate
Action Notification
for Main Paying
Agent (MPA] and
Lead Manager
(TA231)

e The lifecycle of this MT564 service is similar to but independent from
the lifecycle of the position-related MT564 based on clients” CASCADE
holdings.

e Main Paying Agents (MPA] could receive the pre-advice for collection
of cash amounts for all types of income events. Lead Managers in
TA231 (redemption in securities) could be informed about collection of
the new securities.

e The MT564 lifecycle also starts 30 business days before ex-date or
record date with real-time MT564 as of entitlement date of event.

e An optional MT564 REPE from ex-date/record date - 30 business days
until entitlement date - 1 business day will inform MPAs or the Lead
Manager about changes in nostro balances as they could occur
through deductions or revalidations.

¢ On entitlement date after KADI-processing, an optional MT564 REPE
will inform MPAs of an income event about debiting of the collection
amount.

MT565 - Corporate
Action Instruction

e Client can use the MT565 to instruct on voluntary events for which an
MT564 notification was sent by KADI.

MT566 - Corporate
Action Confirmation
for Clients

Message from CEU to the client confirming cash or settlement movements
resulting from processing an income or non-income event on the basis of clients’
CASCADE holdings.

November 2024
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e Confirmation of cash settlement in relation to an income event. The
MT566 is sent after cash settlement on payment date. Basis is KADI
event processing on holdings, market claiming for pending C7
SCS/CCP gross trades and Xemac positions and reverse claiming for
settled SE/OTC/C7 SCS and CCP gross trades for record date
processing.

If a 20 business day compensation cycle is following after payment date of event,
each generated market claim for a settled SE/OTC transaction by KADI
processing in the evening triggers a cash booking and an MT566 on the following
business day.

If the payment date of the event occurs during the 20 business day compensation
cycle, the first MT566 messages on the payment date also include market claims
for settled SE /OTC instructions, generated from the start of the compensation
cycle until the compensation run in the evening before the payment date.
Following compensation runs from the evening of the payment date until the end
of the compensation cycle could generate further market claims with cash
settlement and MT566 confirmation on the next business day.

For a payment date after the end of the 20 business day compensation cycle, the
MT566 messages sent on the payment date confirm all bookings generated
during the lifecycle and compensation cycle of the event.

e Confirmation of cash settlement of tax liquidity for accumulating funds
on the tenth business day after the fiscal payment date (German UCITS
IV Directive, effective from 1 January 2012). These payments will be
reported in MT566 on the basis of holdings and market claiming by
using an own corporate action reference together with event type
TA127.

e Confirmation of cash settlement of tax crediting to foreign residents by
AWV status (German UCITS IV Directive, effective from 1 January
2012). These CEU tax credits result from a daily tax adjustment by CEU
during the 20 business day compensation cycle for calculating the
actual tax owed and to reimburse any excess tax paid by foreign
clients. The tax credits will be reported in the MT566 by using the
same corporate action reference and the same KADI event type
(TA120, TA121 or TA127) of the underlying event.

e Confirmation of cash settlement of tax reliefs and refunds to foreign
residents by AWV status for holdings of funds as depository owners
(pursuant to the Investment Tax Act effective 1 January 2018), Tax reliefs
and refunds result on a processed request for a tax reduction. The
MT566 for tax reliefs is sent on the payment date of the underlying
event, the MT566 for tax refunds at the business day after the NTP
processing cycle.

e Confirmation of securities movements in relation to a non-income event.
The MT566 is sent after settlement of FoP instructions for
debiting/crediting of old/new ISINs based on clients’ holdings and
market- and reverse claiming. MT566 confirmations can also occur after
settlement of SE /OTC transactions, which were compensated as
pending by modification of the instruction (adjustment of ISIN and/or
nominal).

e Confirmation of the execution of client instructions in relation to non-
income voluntary events on the basis of settlement in CASCADE.

The MT566 for confirmation of cash and securities entries based on holdings
is generated for the client’s main account and each sub-account. Thus, no
aggregation of entitlements takes place for MT566.

MT566 - Corporate
Action Confirmation

The MT566 is sent from CEU to the Main Paying Agent (MPA] after cash
settlement to confirm the booking (debiting for MT566 NEWM, crediting for
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for the Main Paying
Agent and Lead
Manager (TA231)

MT566 REVR) of the collection amount resulting from KADI processing of an
income event.

The MT566 is sent from CEU to the Lead Manager after settlement to confirm
the booking of the new securities (debiting for MT566 NEWM, crediting for
MT566 REVR].

MT567 - Corporate
Action Status and
Processing Advice

The MT567 is sent from CEU to the sender of an MT565 for a voluntary event
specified by KADI event type TA280.

MT568 - Corporate
Action Narrative

There are two different areas of application for sending an MT568 to clients:

e For non-income voluntary events as an attachment to the MT564
reminder message in order to notify the client of the details of
transactions pending in the morning of the early deadline, trading
deadline and CEU deadline date.

¢ When sending an additional free narrative as an attachment to an
MT564 pre-advice message where text length is greater than 1.050
characters, the text will be displayed in an MT568 linked to the MT564.

Clients can use the MT568 message in order to send CEU instructions
concerning voluntary events in free narrative format.

November 2024
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The following chapters illustrate the Swift communication flow during the lifecycle of
e Anincome event processed on ex-date - 1 business day and on record date;

e A non-income mandatory event processed on ex-date - 1 business day and on record
date;

e Anon-income voluntary event

1.2.1 Income events with cash distribution to clients

The following figure defines the workflow of a dividend payment distribution from
announcement until processing on ex-date - 1 [CEU entitlement date, cut-off date), the
following cycle of trade compensations and the resulting Swift message flow.

A first MT564 pre-advice is sent 30 business days before ex-date on the basis of WSS data. In
cases of confirmation, alteration or cancellation of the event or if the client should acquire new
positions in the relevant securities, further MT564 messages may follow. The MT564 lifecycle
based on WSS data ends one day before the CEU entitlement date. During this WSS-based
lifecycle, MT564 pre-advices will be transmitted at end of day for EUR and non-EUR payments
with additional processing times for non-EUR payments in cases of alterations.

To support early cash reconciliation, CEU offers clients an optional MT564 REPE message two
business days and one business day prior to the CEU entitlement date for an income event. This
message contains entitlement calculations based on holdings at the end of the day
(approximately 18:00), the sum of nominal of pending sales and the sum of nominal of pending
purchases. The messages are sent out on the following business day at 18:30.

On CEU entitlement date, real-time MT564 pre-advices will be sent for final, short-term
alterations of event data, the cancellation of an event or the late setup of an event. The basis of
these real-time MT564 pre-advices are the KADI order data records for the following event
processing in the evening.

After KADI processing of the event in the evening of the CEU entitlement date, clients have the
option of receiving the MT564 REPE message for preliminary viewing of the cash amounts to be
entered. In this context, the MT564 REPE notifies clients of the expected cash payments on
payment date based on holdings and market claiming for pending C7 SCS, CCP gross trades
and Xemac positions. Further, MT564 REPE will be sent for each pending SE, C7 SCS and OTC
transaction (SE = stock exchange transactions without CCP) which will be compensated by
market claiming after its settlement during the following 20 business days compensation cycle
(for more details about the MT564 REPE see section 2.2).

On the payment date (in this example equal to the ex-date), clients are sent MT566 messages
after cash settlement to confirm the accounting entry on the basis of the holdings and market
claiming for pending C7 SCS, CCP gross trades and Xemac positions. If the payment date of the
event occurs within the following compensation cycle, the MT566 messages sent on the
payment date also include results from previous market claiming based on settled SE/OTC/C7
SCS instructions.

The cash settlement is done via T2S through pooled PFoD settlement instructions. That means
a cash settlement will only take place if the entire pool settles after MPA has provided sufficient
cash liquidity.

Cash settlement of Market Claims is only processed after successful settlement of distribution
on holdings. Clients will upon settlement receive MT545 and MT547 settlement confirmations in
addition to the MT566. For cash reporting, CEU also provides MT 942 and MT950.

In the evening of the ex-date, the 20 business day cycle for market claiming is started based on
settled SE and OTC instructions. Each market claim will be announced by MT564 REPE after its
generation in the evening. Cash settlement will take place on the following business day but not
earlier than the payment date of income event. The MT566 confirms the cash settlement of the

claim for each underlying transaction (see also section 2.3).

Following the implementation of the German UCITS IV Directive, effective since 1 January 2012,
a daily tax adjustment takes place during the 20 business day compensation cycle where the
holdings are adjusted by the compensation from purchases and sales to calculate the actual tax
owed and to reimburse any excess tax paid by foreign residents. The resulting tax credits for
foreign residents will be announced by MT564 REPE and confirmed by MT566 messages (see
also section 2.7) and relate to dividend payments (TA120), funds payments (TA121) and tax

Clearstream Europe November 2024
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liquidity payments for accumulating funds (TA127).

The picture also illustrates the possibility of a cancellation of an event. If this occurs and the
compensation cycle has already started, KADI will generate reverse-bookings not only for
bookings resulting from processing on entitlement date but also for all entered bookings
resulting from an already started 20 business day compensation cycle. Reverse-bookings will
be announced by MT564 REPE/CANC and confirmed after cash settlement (intraday on the
same day or batch on the following business day] by MT566 REVR, not specified in the figure.

A following re-run (new event processing with updated information) results in a re-calculation
of the entitlements on the basis of holdings, pending C7 SCS/CCP gross trades and Xemac
positions on entitlement date and based on all entitled transactions settled since the start of
compensation cycle up to the time of re-run. The MT564 REPE will be sent as announcement
and the MT566 NEWM will be sent for each cash settlement which can take place on the same
day (intraday) or on the following business day (batch), not specified in the figure. A KADI re-run
will continue the compensation cycle incorporating adjusted details of event.

After the CEU entitlement date, cancellations of event processing and/or re-runs will be
announced to clients by real-time MT564 pre-advice. The real-time MT564 will be sent only on
the basis of clients’ CASCADE holdings at the end of the entitlement date and not on the basis of
any transactions.

As an intraday processing of cancellations and re-runs as of payment date is possible for
income events, the transmission time of real-time MT564 pre-advice, MT564 REPE and
following MT566 cash confirmations could be close together. Differences in message content
between MT564 pre-advice before the entitlement date and the following real-time MT564
mainly concern the display of balances and value dates as described in the message
specifications in chapter 2.
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Figure 1: Swift message flow to clients for a dividend payment, processed on ex-date - 1
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The next figure defines the workflow of a dividend payment distribution processed on record
date and the resulting Swift message flow. The MT564 lifecycle is now adjusted to the record
date and not to the ex-date.

The record date processing includes an additional reverse claiming. Thus, after KADI event-
processing on record date in the evening, the MT564 REPE notifies clients of the expected cash
payments on the payment date on the basis of holdings, market claiming for pending C7
SCS/CCP gross trades and Xemac positions and reverse claiming for settled C7 SCS/CCP gross
transactions and settled SE/OTC transactions. Further MT564 REPE will be sent for each
pending SE and OTC transaction which will be compensated by market claiming after its
settlement during the following 20 business day compensation cycle (for more details about the
MT564 REPE see section 2.2).

On the payment date (in this example one business day after record date), clients are sent
MT566 messages after cash settlement to confirm the accounting entry on the basis of the
holdings, reverse claiming for settled C7 SCS/CCP gross trades and settled SE/OTC
transactions and market claiming for pending C7 SCS/CCP gross trades and Xemac positions
(see also section 2.3). If the payment date of the event occurs within the compensation cycle, the
MT566 messages sent on the payment date also include results from previous market claiming
based on settled SE/OTC transactions.

On record date + 1 business day in the evening, the 20 business day cycle for market claiming is
started based on settled SE and OTC transactions. Cash settlement will take place in one of the
possible settlement cycles on the following business day but not earlier than the payment date
of income event. The MT564 REPE informs about a generated cash claim and the MT566
confirms the cash settlement of the claim for each compensated trade. With MT545 and MT547,
the settlement of the cash via T2S is confirmed and a cash reporting using MT942 and MT950 is
provided.

After KADI-processing on record date, cancellations and re-runs could arise as is already
described for the ex -1 processing.

The real-time MT564 pre-advice on and after entitlement date as described in the previous
example is also available for record date processing.
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Figure 2: Swift message flow to clients for a dividend payment, processed on record date
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1.2.2 Income events with cash collection from a Main Paying Agent

Clients who act as Main Paying Agent (MPA] in an income event could receive the MT564 and
MT566 which relates to the CASCADE nostro balances and the collection amount debited from
MPA'’s cash account by CEU. The lifecycle of this Swift MT56x MPA service is similar to but
independent from the MT56x service based on clients CASCADE holdings.

If the MPA has own balances in the underlying securities of an income event and has subscribed
to both Swift services, he will receive MT56x messages resulting from both lifecycles: First the
MT56x relating to the own balances and the distribution amount (credit amount) and second the
MT56x relating to the total nostro balances and the collection amount (debit amount]).

The lifecycle of MT564 MPA, based on WSS data, also starts 30 business days before the ex-date
or record date and ends one business day before the CEU entitlement date. During this
timeframe, MT564 pre-advices will be sent to the MPA, if income event is selected by KADI,
CASCADE nostro balances exist and one of the possible triggers arise [new announcement,
alteration or cancellation of the event). During this timeframe, an optional MT564 REPE could be
received by the MPA which will be triggered at the end of each day in cases of changes in nostro
balances as it could occur due to mark up, mark down or deductions of balances.

On the CEU entitlement date, the real-time MT564 will inform the MPA in cases of final, short-
term alterations of event data, the cancellation of an event or the late setup of an event. The
basis of these real-time MT564 pre-advices are the KADI order data records for the following
event processing in the evening.

A further optional MT564 REPE can be subscribed to by the MPA which will be sent in the
evening of the CEU entitlement date after event processing with the real calculated collection
amount.

Further real-time MT564 pre-advices to MPA could occur after the CEU entitlement date due to
the entering of a cancellation and/or re-run of an event. The processing of a cancellation or a
re-run will be reported also by MT564 REPE.

The cash settlement of the collection amount will be confirmed by MT566 to MPA.

The cash settlement is done via T2S through pooled PFoD settlement instructions. That means
a cash settlement will only take place if the entire pool settles after MPA has provided sufficient
cash liquidity.

MPA will upon settlement receive MT545 and MT547 settlement confirmations in addition to the
MT566. For cash reporting, CEU also provides MT 942 and MT950.

The following figure illustrates the lifecycle of MT56x for Main Paying Agent. The specific MT56x
message formats are described in section 2.8 and 2.11.
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1.2.3 Non-income mandatory events with securities distribution to clients

The following figure defines the workflow of a mandatory non-income distribution from the
announcement until processing on ex-date - 1 (CEU entitlement date, cut-off date), the
following cycle of transaction compensations and the resulting Swift message flow.

A first MT564 is sent 30 business days before the ex-date, the beginning of a subscription period
or an exchange (conversion) period base on WSS data. Further MT564 messages follow up in
cases of the confirmation, alteration or cancellation of an event or if the client acquires new
positions in the relevant securities. The MT564 lifecycle based on WSS data ends one day before
the CEU entitlement date.

To support early securities reconciliation, CEU offers clients an optional MT564 REPE message
two business days and one business day prior to the CEU entitlement date for a mandatory non-
income event (distribution and reorganisation events). This message contains entitlement
calculations based on holdings at the end of the day, plus the sum of nominal of pending sales
and the sum of nominal of pending purchases .The messages are sent out on the following
business day at 18:30.

On the CEU entitlement date, real-time MT564 pre-advices will be sent for final, short-term
alterations of event data, the cancellation of an event or the late setup of an event. The basis for
these real-time MT564 pre-advices are the KADI order data records for the following event
processing in the evening.

After KADI-processing of the event in the evening of the CEU entitlement date the client has the
option of receiving the MT564 REPE message for preliminary viewing of the securities
instructions to be entered. In this context, the MT564 REPE notifies clients of the expected
securities movements on payment date based on holdings and market claims for SE/OTC
transactions (SE = stock exchange transactions without CCP gross trades) and C7 SCS
transactions. For each pending transaction on the CEU entitlement date, an MT564 REPE
message is sent if the trade meets criterions for compensation after its settlement during the
following 20 business day cycle.

For reorganisation events, market claiming takes place for trades pending on the entitlement
date by modifying the transaction (adjustment of ISIN and/or nominall. For this kind of claiming,
KADI also sends an MT564 REPE for each pending transaction in the evening of the entitlement
date (not specified in the figure; for more details about the MT564 REPE see section 2.30.

For booking of distributions based on CASCADE holdings, KADI enters FoP instructions in
CASCADE to credit clients” accounts. After settlement of these instructions in the following
CASCADE STD-cycle, KADI sends MT566 messages to clients for confirmation (see also section
2.31). For market claiming by modification of pending trades, KADI sends MT566 messages after
settlement of the modified trades.

For claiming on the basis of settled SE/OTC transactions, the 20 business day cycle for market
claiming is started on the ex-date. Market claiming takes place several times a day by
automatically entering FoP instructions in CASCADE. Both counterparties could receive an
optional MT564 REPE for each entered FoP instruction with reference to the underlying trade.

The FoP instructions will be settled in the next available CASCADE settlement cycle and MT566
confirmation messages for each settled FoP instruction are sent to clients with reference to the
underlying SE /OTC trade. If the seller of a compensated transaction is using the blocking
function for his CASCADE account, FoP instructions will be entered as blocked for settlement.
After release of a blocked FoP instruction by the seller, settlement takes place in the next
available settlement cycle and an MT566 message is sent for confirmation (for more details
about the MT566 see section 2.32).

The possibility of a cancellation and re-run of a mandatory non-income event and the impact on
the Swift message flow is similar to the descriptions for income events and not specified in the
following figure.

After the CEU entitlement date, cancellations of event processing and/or re-runs will also be
announced to clients by real-time MT564 pre-advice. The real-time MT564 will be sent only
based on clients’ entitled CASCADE holdings from the end of the entitlement date and not based
on any trades.

The distribution of new securities due to a non-income event can also take place in NCSC titles
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(non-collective safe custody/AKV). If the underlying ISIN of a non-income event is a CSC title and
the new ISIN is a NCSC title, the distribution of the new securities on the basis of clients’
CASCADE holdings take place on the CBL-Creation platform. Also FoP claims resulting from
market and/or reverse claiming will be settled on the CBL-Creation platform. The Swift MT56x-
services are identical to those for distributing CSC titles on the CASCADE platform. CEU will
also send MT564 pre-advices and MT566 confirmations to clients as described above.
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Figure 4: Swift message flow to clients for non-income distribution event, processed on ex - 1
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The next figure defines the workflow of a mandatory non-income distribution processed on
record date and the resulting Swift message flow. The MT564 lifecycle is now adjusted to the
record date and not to ex - 1.

The record date processing includes an additional reverse claiming in the evening. Thus, after
KADI event-processing on the record date in the evening, the MT564 REPE notifies clients of the
results from reverse claiming (based on settled SE/OTC transactions) and of the results to be
expected from market claiming during the 20 business day compensation cycle (based on
pending SE/OTC transactions).

For market claiming by modification of pending trades on record date, the MT564 REPE is sent
for each modified and pending transaction (not specified in the figure). A reverse claiming does
not occur in this case. MT566 messages are sent after settlement of modified trades.

After booking of distributions based on CASCADE holdings, KADI sends MT566 messages for
confirmation as described for the ex - 1 processing.

On record date + 1 business day, the 20 business day cycle for market claiming is started based
on settled SE and OTC transactions. Similar to the ex - 1 processing, the optional MT564 REPE
is sent for each generated FoP instruction and the MT566 confirmation after settlement of FoP
instructions, both with the reference to the underlying trade.

After KADI-processing on record date, cancellations and re-runs could arise as already
described for the ex -1 processing.

The real-time MT564 pre-advice on and after the entitlement date as described in the previous
example is also available for record date processing.
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Figure 5: Swift message flow to clients for non-income distribution event, processed on record date
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1.2.4 Two event scenario for rights distribution

In accordance with the German market practice and based on the requirements for harmonisation by
the Corporate Action Joint Working Group (CAJWG), capital increase events with the distribution of
rights or intermediate securities are processed based on a two event scenario. The two event
scenario is specified by two parallel MT564 workflows, starting 30 business days before ex-date or
record date and running until the end of the subscription period.

First event (MT564 1° event)

e The first MT564 workflow is based on the underlying ISIN of the event and is from KADI
event type TA210 or TA211 (see also section 2.39). The MT564 is specified as a mandatory
event and no instruction is required (22F::CAMV = MAND). The MT564 1st event
announces the distribution of the rights or intermediate ISIN on ex-date or record date +
1 and is based on clients’ CASCADE holdings in the underlying ISIN.

¢ In the evening of the CEU entitlement date (ex-date - 1) or record date MT564 REPE
messages are sent based on pending trades in the context of market claiming.

e Inthe evening of the record date MT564 REPE messages are sent based on settled trades
in the context of reverse claims.

e Onex -date or record date + 1 MT566 messages confirm the crediting of the rights or
intermediate ISIN on clients accounts. Further MT566 messages are sent to confirm
booked FoP instructions in the context of reverse claims.

e During the compensation cycle, MT564 REPE messages are sent for each entered FoP
instruction in the context of market claims.

e The settlement of market claims (FoP instructions) is confirmed by MT566 messages.

e The free text for more event details (70E::ADTX in sequence FJ, which can not be mapped
into the structured fields, is displayed only in the real-time MT564 1st event on the CEU
entitlement date. Otherwise, the free text is included in the MT564 2nd event messages.

Second event (MT564 2™ event)

e The second MT564 workflow is based on the rights or intermediate ISIN and is from KADI
event type TA280 (see also section 2.39). The MT564 is specified as a mandatory event
and instruction is required (22F::CAMV = CHOS). The MT564 2™ event announces the
different options clients have with the rights or intermediate ISIN.

o Due to the fact, that no balances in the rights/intermediate ISIN exist until ex-date, the
MT564 2" event does not include any balance information until the evening of the CEU
entitlement date. During the time from the first announcement until the evening of the
CEU entitlement date, the MT564 2™ event is adapted to the clients account and balances
in the underlying ISIN.

e Inthe evening of the CEU entitlement date after KADI processing of TA210/TA211 with
generation of FoP instructions to distribute the rights/intermediate ISIN, an MT564 REPE
in the 2" event informs clients about the first occurrence of balances in the
rights/intermediate ISIN.

e As of ex-date or record date + 1, the MT564 2" event is adapted to clients' holdings in the
rights/intermediate ISIN, displaying the holdings as an uninstructed balance.

e Afirst MT564 reminder in the second event is sent two business days before the CEU
response deadline. If a trading deadline or an early deadline is defined, the MT564
reminder is sent additionally two business days before these deadlines.

e The second MT564 reminder in the second event containing the pending trades is sent at
the date of the early deadline, the trading deadline and the CEU deadline, if these
deadlines are defined.

e For late announcements, following MT564 messages can be sent up to ten business days
after the end of the subscription period. Such late announcements will be sent to all
clients, who had entitled balances in ISIN underlying on record date.
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The following table lists all KADI event types TA210 and TA211 derived from the kind of capital
increase (WM field KD005) and the resulting two events with the allocation of the corporate action
event indicator (22F::CAEV) and the mandatory/voluntary indicator (22F::CAMV).

KADI event ‘ 15t MT564 (TA210/211) 2" MT564 (TA280)
Type WM-KD005 Description ‘ 22F::CAEV  22F::CAMV  22F::CAEV  22F::CAMV
210 10-20, 26, Capital increase against RHDI " MAND EXRI CHOS
31, 39, 81- payment with allocation of
83, 85, 87, subscription rights
90
211 1,2, 3, 6,68 | Capital increase with BONU MAND EXOF CHOS
allocation of bonus shares
211 28 Stock split SPLF MAND EXOF CHOS
211 84 Spin-off SOFF MAND EXOF CHOS
211 5,7, 8,32, Dividend option RHDI MAND DVOP CHOS
89
211 4 Stock dividend DVSE MAND EXOF CHOS
211 70 Pay in kind PINK MAND EXOF CHOS

Specifics for dividend option
The processing of a dividend option causes a specific workflow in the MT564:

e To process the cash line of the event, the cash distribution is announced and confirmed
via MT564 and MT566 in the KADI event type TA120 (see also section 2.39) using the
corporate action event indicator (22F::CAEV] "DVOP". The withdrawal of the
intermediate ISIN for the cash line is confirmed by an MT566 in TA222 using also
“DVOP” as a corporate action event.

e To process the securities line of the event, the securities distribution is announced and
confirmed via MT564 and MT566 in the KADI event type TA232 (see also section 2.39)
using the corporate action indicator (22F::CAEV) "EXOF".

All Swift MT564 messages that are used in the context of the two event scenario, are specified in
section 2.15.
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1.2.5 Non-income TA231 with collection of new securities from the Lead Manager

Clients who act as the lead manager in KADI event type TA231 (redemption in securities) could
receive the MT564 and MT566 which relates to the CASCADE nostro balances in the old
securities and to the quantity of new securities debited from the lead manager’s account by
CEU. The lifecycle of this Swift MT56x Lead Manager service is similar to but independent from
the MT56x service based on clients” CASCADE holdings.

If the lead manager has own balances in the underlying securities of TA231 and has subscribed
to both Swift services, he will receive MT56x messages resulting from both lifecycles: First the
MT56x relating to the own balances and the distributed quantity of new titles (credit quantity)
and second the MT56x relating to the total nostro balances and the collection quantity of new
titles (debit quantity).

The lifecycle of MT564 Lead Manager, based on WSS-data, also starts 30 business days before
the ex-date or record date and ends one business day before the CEU entitlement date. During
this timeframe, MT564 pre-advices will be sent to the lead manager, if event type TA231 is
selected by KADI, CASCADE nostro balances exist and one of the possible triggers arise (new
announcement, alteration or cancellation of the event). During this timeframe, an optional
MT564 REPE could be received by the lead manager which will be triggered at the end of each
day in cases of a change in nostro balances in old securities as could occur due to mark up,
mark down or deductions of balances.

On the CEU entitlement date, the real-time MT564 will inform the lead manager for final, short-
term alterations of event data, the cancellation of an event or the late setup of an event. The
basis of these real-time MT564 pre-advices are the KADI order data records for the following
event processing in the evening.

Further real-time MT564 pre-advices to the lead manager could occur after the CEU
entitlement date due to cancellation and/or re-run of event processing.

The debiting of the new securities from the lead manager’s account could occur on the CEU
CASCADE platform (new ISIN = CSC title] or on the CBL Creation platform (new ISIN = NCSC
title) and will be confirmed to the lead manager by sending the MT566 after settlement.

The following figure illustrates the lifecycle of MT56x for lead manager in TA231. The specific
MT56x message formats are described in section 2.36 and 2.37.
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Non Income MTbhéx-Lifecycle for Lead Manager in TA231

as of Ex-Date - 30 BD

Entitlement Date - 1BD

Entitlement Date

Ex-Date

Ex-Date + X

KADI- Processing:

MT5é4-Lifecycle:

MT544-Lifecycle:

WADI-Event
Selection

MNew, change of

event data, Hv

cancellation

Changeof eligible
nostre balance _Hv

MT564
Pre-Advice

MT564
REPE

MT566

KADI-Event KADI-Original
Selection Run
MTE&L MTE&L MTE&L MTE&L
Pre-Advice Real Time Real Time Real
- Time
MTB&L
REPE

KDOSN Cancellation, mm.mcjv

Batch
[EOD)

MTBéL
Real
Time

MT566

7 KDSN Cancellation, mn.mcsv

Batch
[EOD)

MT564
Real
Time

MTBéL
Real
Time

MT566

Legend:

BD: Business Day

Figure 6: Swift message flow to the lead manager in TA231 (Redemption in Securities)
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1.2.6 Non-income voluntary events

If exists:
If exists: 2 business 2 business
2 business days days
F days before before CBF If exists: If exists:
go BRSO ORI Of. . before Early Trading Response Early Trading CBF
efore start of subscription/ D £ Deadli x Deadli s x End of
subscription/ conversion Deadline eadline Deadline eadline Deadline Deadline becritioni
conversion period period (WEISUNGS- (WEISUNGS- (WEISUNGS-  (WEISUNGS- (WEISUNGS- (WEISUNG §- Subscription
TERMIN TERMIN TERMIN TERMIN TERMIN TERMIN C°',“’e"5'°"
FRUH)" HANDEL)? CBF) FRUH)" HANDEL)? CBF) period

MT564
NEWM, REPL, MT564 (NEWM, REPL, CANC) >

CANC)
MT564 MT564 MT564
MT564 MT564 MT564 RMDR RMDR RMDR
RMDR RMDR RMDR Pendi i

MT568 MT568 MT568
Pending Pending |Pending
Details Details Details

MT566 (NEWM)
(in case of customer instruction)

" The Early Deadline is before the CBF Response Deadline, but can be before, after or equal to the Trading Deadline.
If Early Deadline = Trading Deadline, only one MT564 is sent out.

2) The Trading Deadline can be equal to the CBF Response Deadline and before, after or equal to the Early Deadline.
If Trading Deadline = CBF Response Deadline, only one MT564 is sent out.

Figure 7: Swift information flow for non -income voluntary events

In the case of voluntary events, the MT564 message announcing the event is first sent out 30 business
days before the start of the period. Further MT564 messages follow in cases of the confirmation,
alteration or cancellation of the event or if the client acquires new positions in the relevant security
class by the end of period.

Clients will be able to obtain additional information about the various instruction dates. CEU will send
two reminders relating to the Early Deadline, Trading Deadline and CEU Response Deadline. The first
reminder will be sent two business days before the instruction date in the evening and the second
reminder on the instruction date in the morning at 05:00.

The second reminder contains information on the value of the positions for which instructions have
been sent and on those for which no instructions have yet been sent as well as on the pending
transactions in the securities underlying the voluntary event. Details concerning the pending
transactions are transmitted in an MT568 message (see also section 2.35).

For late announcements, following MT564 messages can be sent up to ten business days after the
end of the offering period. Such late announcements will be sent to all clients on base of the actual
holdings in the tendered line or in the underlying ISIN.

If instructions are sent to CEU, the client receives MT566 messages on the basis of the accounting
entries in CASCADE, confirming that subscription rights or warrants have been exercised, that
subscription rights have been traded or that tender offers have been settled (see section 2.33). If the
client instruct via MT565, CEU will respond in addition with an MT567 status advice.

1.3 Data transfer times

For the MT564 service, CEU uses a number of processing cycles during the course of the day. The
times when the MT564 messages are prepared and transmitted to clients, Main Paying Agents and
Lead Managers (TA231) are based on settlement processing in CASCADE. In each processing cycle it
is verified whether an MT564 message, triggered by new positions of clients in the relevant securities,
needs to be sent out. The client however, only receives an MT564 message, triggered by new
positions in its CASCADE account, once a day for an event.

The following tables show the transfer times for the different kinds of MT564 messages from the end
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of a day “D” to the following day “D+1".

MT564 - Income

Date/Time” Kind of MT  Description

D/ end of day NEWM, = First message earliest 30 BD ™ before ex-date/record date
(based of holdings | REPL, based on WSS data (and on CASCADE holdings for the client
at around 18:00) CANC, REPE message).

= Last NEWM/REPL/CANC-message 1 BD before the CEU
entitlement date (ex-date-logic) or 1 BD before the record
date (record date logic) based on WSS data (and on CASCADE
holdings for the client message).

= REPE messages for Main Paying Agent, triggered by changes
in CASCADE nostro balances.

= REPE message on the CEU entitlement date/record date
after KADI event processing based on holdings (clients] and
nostro balances (Main Paying Agent]

* REPE message on the CEU entitlement date/record date
after KADI event processing for market claims based on
pending trades and for reverse claims based on settled
trades

= REPE messages 2 BD and 1 BD before CEU entitlement
date/record date on the basis of holdings with sum of
nominal of pending trades.

D+1/at 18:30 NEWM, =  NEWM due to new CASCADE holdings of a client in an event

REPE - Additional REPE 1 BD and 2 BD before CEU entitlement
date/record date on the basis of the CASCADE holdings at
end of day with the sum of nominal of pending sales and the
sum of pending purchases.

D+1/at 10:30 NEWM, = Additional generation and transfer of notifications for foreign
REPL CANC payments (issuer country <> Germany) based on WSS data
(and on CASCADE holdings for client message) within the
time frame 30 BD before ex-date/record date until 1 BD
before the CEU entitlement date.

D+1/at 13:30 NEWM, = Additional generation and transfer of notifications for foreign
REPL CANC payments (issuer country <> Germany)] based on WSS data
(and on CASCADE holdings for client message) within the
time frame 30 BD before ex-date/record date until 1 BD
before the CEU entitlement date.

D+1/ Real time NEWM, = Real-time notification for clients and Main Paying Agents
between 07:00 and sent on the CEU entitlement date/record date before event
. REPL CANC . . .

19:00 (Swift, processing for final, short-term alterations of event data, the
MQSeries) cancellation of an event or the late setup of an event. Basis
D+1/ "Real time” are the KADI order data records, generated for the following
after NTS. 18:30 event processing in the evening.
10:30, 13:30, = Real-time notification for clients and Main Paying Agents,
15:00, RTS sent after CEU entitlement date/record date for cancellation
(File Transfer) and/or re-run of event processing.
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Date/Time"

D/ end of day
(base of holdings
at around 18:00)

MT564 - Non Income

Kind of MT

NEWM REPL

RMDR REPE,
CANC

Description

First message earliest 30 BD ' before ex-date/record date
based on WSS data (and on CASCADE holdings for client
message).

First reminder is sent to clients 2 BD before deadline date.

Last NEWM/REPL/CANC-message 1 BD before the CEU
entitlement date (ex-date-logic) or 1 BD before the record
date (record date logic) based on WSS data (and on CASCADE
holdings for client message).

REPE messages for lead manager in TA231, triggered by
changes in CASCADE nostro balances.

REPE message on the CEU entitlement date/record date
after KADI event processing on the basis of holdings (clients)

REPE messages on the CEU entitlement date / record date
after KADI event processing based on pending trades.

REPE messages 2 BD and 1 BD before CEU entitlement
date/record date on the basis of holdings with sum of
nominal of pending trades.

REPE messages during 25 BD compensation cycle for FoP
claims blocked by the seller of the underlying trade.

D+1/at18:30

NEWM,
REPE

NEWM due to new CASCADE holdings of a client in an event

Additional REPE 1 BD and 2 BD before CEU entitlement
date/record date on the basis of the CASCADE holdings at
end of day with the sum of nominal of pending sales and the
sum of pending purchases.

D+1, at 18:30

RMDR

Second reminder is sent to clients on deadline date with a
linked MT568, containing details of pending trades.

D+1/at 10:30

NEWM REPL
CANC

Additional generation and transfer of notifications based on
WSS data (and on CASCADE holdings for client message).

REPE messages during 25 BD compensation cycle for FoP
claims blocked by the seller of the underlying trade.

D+1/at 13:30

NEWM REPL
CANC

Additional generation and transfer of notifications based on
WSS data (and on CASCADE holdings for client message).

REPE messages during 25 BD compensation cycle for FoP
claims blocked by the seller of the underlying trade.

16:15

NEWM REPL
CANC

Additional generation and transfer of notifications based on
WSS data (and on CASCADE holdings for client message).

D+1/ after end of
RTS DvP

REPE

REPE messages during 25 BD compensation cycle for FoP
claims blocked by the seller of the underlying trade.

D+1/ Real time
between 07:00 and
19:00 (Swift,
MQSeries)

D+1/"Real time”
after NTS, 18:30,
10:30, 13:30,
15:00, RTS

NEWM,
REPL CANC

Real-time notification for clients and Lead Managers (TA231)
sent on the CEU entitlement date/record date before event
processing for final, short-term alterations of event data, the
cancellation of an event or the late setup of an event. Basis
are the KADI order data records, generated for the following
event processing in the evening.

Real-time notification for clients and Lead Managers (TA231),
sent after the CEU entitlement date/record date for
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MT564 - Non Income

Date/Time" Kind of MT  Description

(File Transfer)

cancellation and/or re-run of event processing.

7 The actual transfer times depend on the duration of CASCADE settlement cycles and traffic volume on the

transfer lines. For example: The transfer of MT564 notifications at end of day could arise around 02:00 in
the following morning.

“IBD = Business Days

The transmission times of MT566 confirmations to clients, Paying Agents and Lead Managers
(TA231) are adjusted to an hourly basis within the timeframe from 10:00 to 16:00.
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1.4 CEU IS0 15022 referencing for corporate action management (KADI)
MT564 and MT566
Clear referencing of the MT566 confirmation message in relation to the MT564 pre-advice message
can take place with the following combination of Swift fields:
e The 16-digit corporate action reference in sequence A, General Information, field
20C::CORP;
e The ISIN in sequence B, Underlying Securities, field 35B.
MT564 REPE/MT566 and MT536/MT537
The settlement of non-income events generates or influences securities transactions that are settled
via CASCADE and reported to clients (MT536, MT537):
e Accounting entries due to the settlement of events in relation to client holdings;
¢ Additional transactions (FoP instructions) as a result of market and reverse claiming for
settled transactions (for example, the entry of subscription rights);
¢ Modification of pending transactions as a result of market claiming (adjustment of the
nominal value and/or the ISIN);
e Accounting entries due to the execution of client instructions in relation to voluntary
events.
CEU supports referencing between messages from custody services (MT564 REPE, MT566) and those
from clearing and settlement (MT536, MT537) through the 16-digit corporate action reference and the
four-digit corporate action event indicator (CAEV]. The following procedure is used for referencing
within the framework of the compensation of transactions:
o Compensation for settled stock exchange and OTC transaction through generation of an
additional transaction (FoP instruction] for acquired rights.
e The additional transaction resulting from compensation processing is supplemented in
CASCADE by the corporate action reference and the corporate action event indicator
and includes the trade reference of the underlying SE-/OTC transaction.
e Compensation for an OTC or stock exchange transaction through adjustment of the
nominal amount and/or the ISIN.
e The OTC/SE transaction for which compensation has been given is supplemented in
CASCADE by the corporate action reference and the corporate action event indicator. If
compensation is given again for the transaction on one of the following business days
due to another event, the referencing details in the transaction are overwritten by the
new event.
The corporate action reference and the corporate action event indicator appear differently in the
MT536 and MT537 messages, as shown below, depending on the transaction type and the relevant
instruction type (AA) in CASCADE.
November 2024 Clearstream Europe
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Transaction Transaction Event indicator Corporate action reference
type MT536/537 MT536/537

MT536/537 22F::SETR or 70E::TRDE// CORP “CA ID”
22F::TRAN CAEV

Additional transaction in CORP CAEV Yes
CASCADE (AA01) as a result
of compensation

Modified OTC or SE SETT SETR Yes
transaction (AAO1, AAOT W or
P, AA 04, 05, 99) as a result of
compensation

Execution of an event based CORP CAEV Yes

on positions (AA13)

Execution of an event based CORP CAEV Yes

on positions (AA01)

Execution of a client CORP CAEV/OTHR Yes

instruction for a voluntary (indicator "OTHR" | (excerpt from “REFERENZ-NR"
event (AAD1) as fixed value) field in CASCADE]

MT564 REPE/MT566 and MT544-MT547/MT548

Market and reverse claiming for non-income events takes place by generating FoP instructions. The
settlement confirmations (MT544-MT547) and the status and processing advice (MT548] for these FoP
claim instructions include the corporate action reference in field 20C::CORP.

Referencing from MT56x to underlying transactions

For compensation payments (cash or securities), the MT564 REPE and MT566 messages contain the
reference to the underlying transaction.

e Field 70E::ADTX in sequence F (MT564 REPE]) or sequence E (MT566);

e For OTC, Stock Exchange and C7 SCS transactions, the MT564 REPE message also
contains the CASCADE- AUFTRAGSREFERENZ from the securities transfer (seller or
instructing party) or the matching instruction (buyer or recipient] in field 20C::RELA of
subsequence A1.

e For underlying DCP instructions the MT564 REPE and MT566 messages contain the
fields 13B::LINK/DAKV/sese.024 in combination with 20C::RELA of subsequence A1
stating the MITI (Market Infrastructure Transaction |dentification) of the repsective
instruction leg.

MT567/MT566/MT54x/MT536 and MT565

The MT567 as a status advice for a received MT565 and the MT566 resulting from MT565 processing
include the client’s reference in their MT565 (20C::SEME in the sequence A). This reference is
reported in a repetition of a A1-Linkages subsequence in MT567 and MT566.

The client’s reference of the MT565 (20C::SEME in the sequence Al is also reported in the
MT544/MT546 and the MT536 with 20C::COMM in the A1-Linkage subsequence.
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1.5 Representation of non-Swift characters

CEU is using in the MT564 messages the tag 70E::ATDX for event details, which cannot be specified in
the structured fields of the message. A number of characters are not allowed in the Swift character
set so that an encoding is necessary, for example, for the announcing of a website address. CEU
follows the recommendation of Swift by using the character’s hexadecimal EBCDIC code, preceded by
two question marks (??) as escape sequence. Clients have to decode the text for further processing.
Further information can be found in Connectivity Handbook Part 2, Section 2.

Example 1

:16R: ADDINFO

:70E: :ADTX//http://s.wmdaten.de/?d??7E2628 FUND
CLOSURE

:16S: ADDINFO

TRAN: WSIT FC: UM SB: DE0O006289325###A##

WS S ——————- ANZEIGE UMTAUSCH-TEXTE --—-—-—-—--—----—-——————————-————— SEITE: 6 ===
DE0006289325 EXX3 ISH. EURO STOXX TECH. (DE) GS ST
WKN 628932

UD193 DAUERGAFTER DATENTRAEGER URL

http://s.wmdaten.de/?d=2628

-- ID-KZ: 7907000044 -- PW: ——-———= B79075UA -- 24/01/14 -- 08:40:19 --
WS1110I KEINE WEITEREN DATEN VORHANDEN
WS1610I WEITERE UMTAUSCHDATENGRUPPE ZUM WP VORHANDEN: PF9

Example 2

:16R: ADDINFO
:70E: :ADTX//Alter Name: iShares Markit iBoxx
Euro Liquid Sovereigns Capped 10.5+
??ADDE??BD Neuer Name: iShares Euro
Government Bond Capped 10.5+y
r UCITS ETF °??ADDE??BD
:16S: ADDINFO

TRAN: WSIT FC: UM SB: DEOOOAOHO8C4###A##

WS § ======= ANZEIGE UMTAUSCH-TEXTE —-—————————"—"——"—"—"——"—"—"————————— SEITE: 6 ===
DEOOOAOHO08C4 EXHK IS.EO GO.BD.C.10.5+ U.ETF GS ST
WKN AQHO8C

UD998 ALLGEMEIN. TEXT

Alter Name: iShares Markit iBoxx Euro Liquid Sovereigns Capped 10.5+ [DE]

Neuer Name: iShares Euro Government Bond Capped 10.5+yr UCITS ETF [DE]
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-- ID-KZ: 7907000044 -- PW:  ——-———= B79075UA -- 24/01/14 -- 09:07:47 --
WS1110I KEINE WEITEREN DATEN VORHANDEN
WS1610I WEITERE UMTAUSCHDATENGRUPPE ZUM WP VORHANDEN: PF9

1.6 Customised services

CEU clients, Main Paying Agents and Lead Managers (TA231) can adapt the KADI-Swift services to
suit their own particular needs by means of a large number of configuration options in relation to the
receipt of the MT564 and MT566 messages. The different possibilities for customising are
summarised below.

Clients

e Receipt of confirmed pre-advice messages only, or also receipt of unconfirmed pre-
advice messages;

e CEU confirms pre-advice information if this information matches the information
published in the X-list and/or details provided by non-German CSDs on the day when
the Swift message is generated. An exception from this procedure is the exercise of
international warrants, as here validation is exclusively based on the information
furnished by WM WERTPAPIER-MITTEILUNGEN (a securities information provider).

e Optional receipt of pre-advice messages for 15 types of income events;

e Optional receipt of pre-advice messages for mandatory non-income (distribution or
reorganisation) events;

e Optional receipt of pre-advice messages for TA281 with or without warrant exercise;

e Optional receipt of pre-advice messages for voluntary events with or without warrant
exercise;

e Optional receipt of the MT564 reminder in relation to voluntary non-income events;

e Optional receipt of MT564 REPE on CEU entitlement date/record date - 2 business days
for income events about holdings, accumulated pending sales and purchases;

e Optional receipt of MT564 REPE on CEU entitlement date/record date - 2 business days
for non-income events about holdings, accumulated pending sales and purchases;

e Optional receipt of MT564 REPE on CEU entitlement date/record date - 1 business days
for income events about holdings, accumulated pending sales and purchases;

e Optional receipt of MT564 REPE on CEU entitlement date/record date - 1 business days
for non-income events about holdings, accumulated pending sales and purchases;

e Optional receipt of the MT564 REPE for all KADI-processed income events in the
evening of the CEU entitlement date/record date based on holdings, pending trades (in
the context of market claiming) and settled transactions (in the context of reverse
claiming);

e Optional receipt of the MT564 REPE for all KADI-processed non-income events in the
evening of the CEU entitlement date/record Date based on holdings in underlying ISIN,
new holdings in subscription rights, pending transactions (in the context of market
claiming] and settled transactions (in the context of reverse claiming);

e Optional receipt of the MT564 REPE for FoP instructions, generated due to
compensation by a non-income event during the 20 business day compensation cycle;

e Optional receipt of the MT566 for all KADI-processed income events based on holdings
and trade compensations;
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e Optional receipt of the MT566 for all KADI-processed mandatory non-income events
based on holdings and trade compensations;

o Optional receipt of the MT566 for executions of client instructions in relation to
voluntary events.

Main Paying Agent
e Optional receipt of pre-advice messages for 15 types of income events;

e Optional receipt of the MT564 REPE for the selected income event types triggered by
changes in CEU nostro balances;

e Optional receipt of the MT564 REPE for all KADI-processed income events in the
evening of the CEU entitlement date based on CEU nostro balances;

e Optional receipt of the MT566 for all KADI-processed income events based on CEU
nostro balances.

Lead Manager (TA231)
e Optional receipt of pre-advice messages for non-income event type TA231;

e Optional receipt of the MT564 REPE for non-income event type TA231 triggered by
changes in CEU nostro balances;

e Optional receipt of the MT566 for all KADI-processed non-income event types TA231
based on CEU nostro balances.
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2 Message formats for clients

2.1 Income MT564

This chapter describes the message format of following three types of MT564 notifications relating to
an income event:

e The positions-related MT564 notification, sent out by CEU between 30 business days
prior to ex-date/record date until one business day prior to the CEU entitlement date of
event. This MT564 notification is based on WSS data and on client’s holdings at end of
day (around 18:00).

e The real-time MT564 notification, sent to clients on CEU entitlement date before event
processing. The basis are client’s actual CASCADE holdings and the KADI order data
record on which the processing of event takes place in the evening.

e The real-time MT564 notification, sent to client’s after CEU entitlement date. Basis are
client’s entitled holdings and the KADI order data record on which the processing of
event (cancellation or re-run) takes place in the following intraday or batch (EOD] run.

Sequence A contains information on the type of event and the reference specified by CEU. Sequence
B identifies the security underlying the event and shows the client’s aggregated positions from its
main account and sub-accounts. Sequence D contains details on the event and sequence E shows the
cash amounts (credits) calculated on the basis of the current holdings.

Depending on the complexity of an event, the message may also contain a sequence F containing
further details on the event in free narrative format. As an example, special taxation information for
funds payments could be found in sequence F. If text length is greater than 1.050 characters, then the
text will be displayed in an MT568 linked to the MT564.

Please note, that for the distribution of the CEU tax credit no MT564 messages will be sent. CEU will
only send MT566 confirmations after cash settlement of this distribution (see the separate section 2.6
with the MT566 message description).

The following description of formats is based on the original Swift manuals in English to avoid
confusions in terminology. Differences in message content between MT564 notification by batch-run
(sent from 30 business days before ex-date/record date until one business day before the CEU
entittement date) and real-time MT564 messages (sent on the CEU entitlement date) are
incorporated in the following format description.
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211 Overview
Tag Status ‘ Field name Format
Mandatory Sequence A General Information
16R M Start of Block GENL
20C M CA Reference :CORP//16x
20C M Sender’s Reference :SEME//16x
20C 0 Official Corporate Action Event :COAF//16x
Reference
236G M Function of the Message 4lc
22F M CA Event Indicator :CAEV//4!c
22F M Mandatory/Voluntary Indicator :CAMV//MAND
98C 0 Preparation Date :PREP//8!né!n
25D M Processing Status :PROC//4!c
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Corporate Action Reference :CORP//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
20C M Previous Message Reference :PREV//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
16S M End of Block GENL
End of Sequence A General Information
Mandatory Sequence B Underlying Securities
16R M Start of Block USECU
35B M Identification of FI [ISIN1le12!c]
[4*35x]
Optional Subsequence B1 Financial Instrument Attributes
16R M Start of Block FIA
22F 0 Method of Interest Computation :MICO//4!c
Indicator
1A 0 Currency of Denomination :DENO//3'a
92A 0 Previous Factor :PRFC//IN]15d
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Tag Status ‘ Field name Format

92A 0 Next Factor :NWFC//[N]15d

16S M End of Block FIA

End of Subsequence B1 Financial Instrument Attributes

Repetitive Mandatory Subsequence B2 Account Information

16R M Start of Block ACCTINFO

97A M Safekeeping Account :SAFE//35x

93B 0 Total Eligible for CA :ELIG//4!c/15d

93B 0 Settlement Position :SETT//4!c/15d

16S M End of Block ACCTINFO

End of Subsequence B2 Account Information

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence D Corporate Action Details

16R M Start of Block CADETL

98A 0 Ex-Dividend or Distribution Date :XDTE//8!n

98A 0 Record Date :RDTE//8!n

98C 0 Deadline for Tax Breakdown Instructions | :TAXB//8!né!n

69A 0 Interest Period :INPE//8!n/8!n

99A 0 Number of Days Accrued :DAAC//INI3!n

92A or 92F 0 Interest Rate :INTR//[N]15d
:INTR//3!a15d

92A 0 Reinvestment Discount Rate to Market :RDIS//IN]15d

368 0 Minimum Quantity Sought :QTS0//4!c/15d

17B 0 Certification Flag :CERT//1!a

17B 0 Shareholder Rights Directive Indicator :SRDC//1la

22F 0 Additional Business Process Indicator :ADDB//4!c

22F 0 Offer Type Indicator :OFFE//SQUE

16S M End of Block CADETL

End of Sequence D Corporate Action Details

Repetitive Optional Sequence E Corporate Action Options

16R M Start of Block CAOPTN

13A M CA Option Number :CAON//3!c

22F M CA Option Code :CAOP//CASH

17B M Default Processing Flag :DFLT//Y
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Status

Field name

90A or 90B

Cash in Lieu of Shares Price

:CINL//PRCT/IN]15d

:CINL//ACTU/3!a15d

Repetitive Optional Subsequence E1 Securities Movement

16R M Start of Block SECMOVE
22H M Credit/Debit Indicator :CRDB//DEBT
35B M Identification of the Financial Instrument | [ISIN1!e12!c]
[4*35x]
98A M Payment Date :PAYD//8!n
98A 0 Last Trading Date :LTRD//8!n
16S M End of Block SECMOVE
End of Subsequence E1 Securities Movement
Repetitive Optional Subsequence E2 Cash Movements
16R M Start of Block CASHMOVE
22H M Credit/Debit Indicator :CRDB//CRED
97A 0 Cash Account :CASH//35x
19B M Entitled Amount :ENTL//3!a15d
19B 0 Gross Amount :GRSS//3!a15d
198B 0 Withholding Tax Amount :TAXR//3!a15d
19B 0 Additional Tax :ATAX//3!a15d
98A M Payment Date :PAYD//8!n
98A, B M Value Date :VALU//8!n
:VALU//UKWN
92F 0 Gross Dividend Rate :6RSS//3!a15d
92J 0 Proportional Disbursement of Dividend - | :GRSS//INCO/3!a15d/AC
Domestic DE TU
92J 0 Proportional Disbursement of Interest :GRSS//INTR/3!a15d/AC
TU
92J 0 Proportional Disbursement of Dividend - | :GRSS//S0IC/3!a15d/AC
Abroad TU
92) 0 Proportional Disbursement of Dividend - | :GRSS//REES/3!a15d/A
Real Estate CTU
92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC
TU
92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU
92A 0 Withholding of Tax Amount :TAXR//[N]15d
92A 0 Additional Tax :ATAX//[N]15d
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Tag Status ‘ Field name Format

92A 0 Applicable Rate :RATE//[N]15d

92A or 92F 0 Interest Rate Used for Payment :INTP//IN]15d
:INTP//3!a15d

90A or 90B 0 Generic Cash Price Received per Product | :0FFR//PRCT/[N]15d
:0FFR//ACTU/3!a15d

16S M End of Block CASHMOVE

End of Subsequence E2 Cash Movements

16S M End of Block CAOPTN

End of Sequence E Corporate Action Options

Optional Sequence F Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//10*35x

70E 0 Taxation Conditions :TAXE//10*35x

70E 0 Narrative Version :TXNR //10*35x

95Q 0 Paying Agent :PAYA//4*35x

16S M End of Block ADDINFO

End of Sequence F Additional Information
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2.1.2 Examples
TA110 - Interest Payment
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TA120 - Dividend Payment (Domestic Client)
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TA120 - Dividend Payment (Foreign Client)
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TA120 - Dividend payment with tax relief at source service, offered by CEU

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:13A:
:20C:
:16S:
:16S:
:16R:
3 35mg

:16R:
:11A:
:16S:
:16R:
:97A:
:93B:
:93B:
:16S:
:16S:
:16R:
:98A:
:98A:
:98C:
:17B:
:16S:
:16R:
:13A:
:22F:
:17B:
:17B:
:16R:
:22H:
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:92A:
:92F:
:16S:
:16S:
:16R:
:950Q:

:16S:

GENL
:CORP//1202011043070700
:SEME/ /K1A617141194A6CY
:COAF//DE0123456789E002
NEWM

:CAEV//DVCA

:CAMV/ /MAND
:PREP//20111006171411

: PROC/ /COMP

LINK

:LINK//568
:CORP//1202011043070700
LINK

GENL

USECU

ISIN FR0O000044448
NEXANS INH. EO 1
FIA

:DENO/ /EUR

FIA

ACCTINFO
:SAFE//70xx0000
:ELIG//UNIT/3344,
:SETT//UNIT/3344,
ACCTINFO

USECU

CADETL

:XDTE//20111018

:RDTE/ /20111017
:TAXB//20111017090000
:CERT//Y

CADETL

CAOPTN

:CAON//001

:CAOP//CASH

:DFLT//Y

:SRDC/ /Y

CASHMOVE

:CRDB//CRED
:CASH//70xx0000
:ENTL//EUR2758, 8
:GRSS//EUR2758, 8

: TAXR//EUR919, 6
:PAYD//20111018
:VALU//20111018

:TAXR/ /25,
:GRSS//EURL, 1

CASHMOVE

CAOPTN

ADDINFO
:PAYA//CLEARSTREAM EUROPE AG
MERGENTHALERALLEE 61
D-65760 ESCHBORN
ADDINFO

An example for a linked MT568 can be found in section 2.38 MT568 (narrative text)
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TA121 - Distribution by investment funds/domestic client in the context of UCITS IV Directive,
effective from 1 January 2012

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16S:
:16R:
IR

:16R:
:11A:
:16S:
:16R:
:97A:
:93B:
:93B:
:16S:
:16S:
:16R:
:98A:
:98A:
ERNGISE
:16R:
:13A:
:22F:
:17B:
:16R:
:22H:
:97A:
:19B:
:19B:
:98A:
:98A:
:92F:
:92J:
:92J:
:92J:
:92J:
:92J:
89273
:16S:
:16S:
:16R:
:70E:

:950Q:

:16S:

GENL
:CORP//1212014100100000
:SEME//K4A1174156370F0Q
:COAF//DE0123456789E003

NEWM
:CAEV//DVCA
:CAMV/ /MAND
:PREP//20141001174156
: PROC/ /COMP
GENL

USECU
ISIN DE0001234567
TESTISIN
FIA
:DENO/ /EUR
FIA

ACCTINFO
:SAFE//7xxx0000
:ELIG//UNIT/19636,
:SETT//UNIT/19636,

ACCTINFO

USECU
CADETL
:XDTE//20141022
:RDTE//20141021
CADETL
CAOPTN
:CAON//001
:CAOP//CASH
:DFLT//Y
CASHMOVE
:CRDB//CRED
:CASH//7xxx0000
:ENTL//EUR196360,
:GRSS//EUR196360,
:PAYD//20141022
:VALU//20141022
:GRSS//EUR1O,
:GRSS//INCO/EUR2,000000000/ACTU
:GRSS//INTR/EUR4,000000000/ACTU
:GRSS//SOIC/EUR3,000000000/ACTU
:GRSS//REES/EUR1, 000000000 /ACTU
:GRSS//TXBL/EUR3, 000000000/ACTU
:GRSS//TXFR/EUR7,000000000/ACTU
CASHMOVE
CAOPTN

ADDINFO
:TAXE//DIV/EUR1, 000000000
REIT/EUR1, 000000000
:PAYA//DEKABANK DEUTSCHE GIROZENTRALE

MAINZER LANDSTRASSE 16
POSTFACH 11 05 23
D-60325 FRANKFURT AM MAIN

ADDINFO
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TA121 - Distribution by investment funds /foreign client in the context of UCITS IV Directive,

effective from 1 January 2012

:16R: GENL

:20C: :CORP//1212014100100000
:20C: :SEME//K4A11741585D448Q
:20C: :COAF//DE0123456789E003
:23G: NEWM

:22F: :CAEV//DVCA

:22F: :CAMV//MAND

:98C: :PREP//20141001174158
:25D: :PROC//COMP

:16S: GENL

:16R: USECU

:35B: ISIN DE0001234567
TESTISIN

:16R: FIA

:11A: :DENO//EUR

:16S: FIA

:16R: ACCTINFO

:97A: :SAFE//70xx0000

:93B: :ELIG//UNIT/100,

:93B: :SETT//UNIT/100,

:16S: ACCTINFO

:16S: USECU

:16R: CADETL

:98A: :XDTE//20141022

:98A: :RDTE//20141021

:16S: CADETL

:16R: CAOPTN

:13A: :CAON//001

:22F: :CAOP//CASH

:17B: :DFLT//Y

:16R: CASHMOVE

:22H: :CRDB//CRED

:97A: :CASH// CLEINT DCA

:19B: :ENTL//EUR920, 88

:19B: :GRSS//EUR1000,

:19B: :TAXR//EUR75,

:19B: :ATAX//EUR4,12

:98A: :PAYD//20141022

:98A: :VALU//20141022

:92A: :TAXR//25,

:92A: :ATAX//5,5

:92F: :GRSS//EUR1O,

:92J: :GRSS//INCO/EUR2,000000000/ACTU

:92J: :GRSS//INTR/EUR4,000000000/ACTU

:92J: :GRSS//SOIC/EUR3,000000000/ACTU

:92J: :GRSS//REES/EUR1,000000000/ACTU

:92J: :GRSS//TXBL/EUR3,000000000/ACTU

:92J: :GRSS//TXFR/EUR7,000000000/ACTU

:16S: CASHMOVE

:16S: CAOPTN

:16R: ADDINFO

:70E: :TAXE//DIV/EUR1,000000000
REIT/EUR1, 000000000
T2S-ACTOR-REFE12345678901234
REF-OWNER BICDAKVDEFFXXX

:95Q: :PAYA//TESTBANK AG
NEUE STRASSE 100
POSTFACH 123456

:16S:

ADDINFO
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TA122 - Payouts from warrants
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TA130 - Total repayment/redemption
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TA141 - Partial repayment by pool factor
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2.1.3 Field descriptions

Field 11A - Currency of Denomination

Swift
Definition: Currency in which a financial instrument is currently denominated
Sequence: B1, Financial Instrument Attributes
Syntax: :DENO//3!a
CEU usage
Definition: Currency of securities account

Field 13A - Linked Message

Swift
Definition: Message type number of the message referenced in the linkage section.
Sequence: A1, Linkages
Syntax: :LINK//3!c
CEU usage :LINK//564 or :LINK//568
Special note: Used, if the MT564 references to a related non-income event

Used if an MT568 message follows

The following table shows the possible linkages from an income event [TA1xx) to an another related

event.
Overriding event Linking
Of MT564 With MT564
Parallel settlement of cash (TA125) and TA125 TA232
securities (TA232) following an offering (TA280).
The cash distribution and conversion of securities TA232 TA125

are carried out on the basis of the same WSS
conversion segment.

Redemption in securities (TA231) with cash TA231 TA134
settlement (TA134) Based on a WSS redemption

cegment TA134 TA231
Repayment in securities (TA231) with or without TA134 and/or TA231 TA281

cash settlement (TA134] in the event of a prior
redemption (TA281)

Cash distribution (TA124 EXOF) or securities TA124, TA232 TA280
distribution (TA232 EXOF) in a voluntary event on
base of interim securities or a tendered line

Cash distribution for a warrant (TA122) following TA122 TA280 / TA281
an offering (TA280) or a redemption (TA281)

Repayment of a certificate (TA132) owing to a TA132 TA281
redemption (TA281)
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Field 13B - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 17B - Certifications Flag

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Number assigned by account service to identify the available CA options

E, Corporate Action Options
:CAON//3!c

No usage specific to CEU
For income events always “:CAON//001".

Indicates whether certification is required from the account owner

D, Corporate Action Details
:CERT//1!a

Indicator for the tax relief at source service by CEU

The indicator will only be used with “CERT//Y”, if CEU offers for the related
income event the tax relief at source service.

Field 17B - Default Processing Flag

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:
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This field indicates whether the option will be selected by default if no
instruction is provided for an account.

E, Corporate Action Options
:DFLT//11a

This field indicates whether the option will be selected by default if no
instruction is provided by the client.

For income events always “:DFLT//Y".
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Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 19B - AdditionalTax

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 19B - Entitled Amount

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Clearstream Europe
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Field 17B - Shareholder Rights Directive Indicator

This field indicates whether the announcement was initiated by the fist
intermediary in the custody chain in accordance to SRD II.

E, Corporate Action Options
:SRDC//1!a

The indicator “Y” is used if the event is in scope of SRD2 when the underlying
ISIN is in scope of EU-directive 2017/828 from 17. Mai 2017 (SRD2): All
shares, where the issuer is domiciled in an EU / EEA member state and the
shares are admitted for trading in a regulated market of the EU / EEA.

The indicator “N” is used if the event is in scope of SRD2 but CEU did not
receive the notification/event information from the issuer.

The field will not be displayed if the event (ISIN] is not in scope of SRD2

Additional taxes which cannot be defined by one of the other qualifiers

E2, Cash Movements
:ATAX//3'a15d

Amount of solidarity surcharge
“:ATAX//" + currency (EUR or non-EUR currency) + solidarity surcharge

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on the basis of 93B::SETT.

Cash amount based on terms of CA event and balance of underlying
securities, entitled account holder(may be positive or negative)

E2, Cash Movements
:ENTL//3'a15d

Net amount of distribution

“:ENTL//” + currency (EUR or non-EUR currency) + net amount of
distribution

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on the basis of 93B::SETT.
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Field 19B - Gross Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Cash amount before deductions and allowances have been made

E2, Cash Movements
:GRSS//3'a15d

Gross amount of distribution

“:GRSS//” + currency (EUR or non-EUR currency) + gross amount of
distribution

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on the basis of 93B::SETT.

Field 19B - WithholdingTax Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:
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06

Amount of a cash distribution that will be withheld by a tax authority.

E2, Cash Movements
:TAXR//3'a15d

Withholding tax amount of capital gains tax and interest, German withholding
tax without solidarity surcharge

“:TAXR//” + currency (EUR or non-EUR currency) + tax amount
(Withholding tax amount)

The field is only displayed, if tax at source (German or foreign tax) will be
deducted from gross amount.

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on the basis of 93B::SETT.
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Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 20C - Sender’s Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax

Special note:

Clearstream Europe
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Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1, Linkages
:CORP//16x

Transaction reference number
16x

For events based on the WSS event segment:
“3-digit event type code + BID from WSS”.

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 6-digit due
date in the format YYMMDD”

In A1 Linkages used for :23G::REPL, :23G::REPE and :23G::CANC or if an
MT568 message follows or if the MT564 references to another event (see
description of 13A::LINK).

Reference assigned by the sender to unambiguously identify the message

A, General Information
:SEME//16x

Technical reference from CEU
16x

Reference of the linked message previously sent

A1, Linkages
:PREV//16x

:20C::PREV//NONREF

Used for an update (23G:REPL) or the cancellation (23G:CANC] of a
notification.
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Field 20C - Official Corporate Action Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Field 22F - CA Event Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 22F - CA Option Code

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.

A, General Information
:CAOF//16x

COAF reference provided by WM
:20C::COAF//16x

Type of CA event to which the message relates

A, General Information
:CAEV//4\c

For the list of indicators, please see section 2.39 below.

This field indicates possible options or choices available to the account
holder.

E, Corporate Action Options
:CAOP//4)a

This field indicates the possible options for the client.

For income events always “:CAOP//CASH" for the distribution of cash.

Field 22F - Mandatory/Voluntary Indicator

Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:
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Indicates whether the event is mandatory, mandatory with options or
voluntary.

A, General Information
:CAMV//4!c

For income events always “:CAMV//MAND".
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Field 22F - Method of Interest Computation Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Specifies the computation method of (accrued) interest of the financial
instrument.

B1, Financial Instrument Attributes
:MICO//4!c

Method of interest computation

CEU matches the key code from WM Datenservice (F93-key table) to the Swift
codes as specified by the German Market Practice Group.

Field 22F - Additional Business Process Indicator “REVR”

Swift

Definition:

Sequence:

Syntax:

CEU usage
Syntax:
Definition:

Special note:

Field 22F - Offer Type Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage
Syntax:
Definition:

Special note:
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Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund

D, Corporate Action Details
:ADDB//4!c

:ADDB//REVR
Notification of a reversal

Used in combination with 23G::CANC and event is already processed. In this
constellation, the MT564 CANC announces a reversal booking.

Specifies the conditions that apply to the offer.

D, Corporate Action Details
:OFFE//4'c

:OFFE//SQUE
Squeeze Out Bid
Used in combination with KADI event type TA123 - Squeeze Out.
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Field 22H - Credit/Debit Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Special note:

This field indicates whether the amount is a debit or a credit.

E1, Securities Movements

E2, Cash Movements
:CRDB//4!c

Credit/debit indicator

E1: De
.
.
.

bit of the underlying ISIN in the context of following KADI event types:
TA120 DVOP

TA122 EXWA

TA123 TEND

TA124 EXOF

TA130-132 REDM/MCAL

TA133 LIQU/MCAL

TA140 PCAL

E2: Credit of the cash distribution to clients” account

Field 23G - Function of the Message

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:
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This field identifies the function of the message.

A, General Information

4lc

Function of the message

This field is used in the following way:

NEWM
RMDR

REPL
CANC

New notification

Reminder notification; only used in the context of the tax relief at
source service by CEU

Update of notification

Cancellation of notification
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Field 25D - Processing Status
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Status to define the completeness of information contained in the notification

A, General Information
:PROC//4!c

The following qualifiers are used:
e :PROC//COMP [complete]
e :PROC//PREC (pre-announcement confirmed])
e :PROC//PREU (pre-announcement not confirmed)

For German cash distributions, the processing status will be derived from the
status of the WM announcement.

Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:
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This field identifies the financial instrument.

B, Underlying Securities
E1, Securities Movements
[ISIN1!e12!c]

[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!le12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available.
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Field 36B - Minimum Quantity Sought

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 69A - Interest Period

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

The minimum quantity of securities the offeror/issuer will purchase or
redeem under the terms of the event. This can be a number or the term "any
and all”.

D, Corporate Action Details
:QTS0//4!c/15d

“Bezogene Stiickelung” [related denomination) in cases of denomination-
related interest payments. This is the denomination to which the interest
payment relates. The related denomination is not always the smallest
denomination of the security.

:QTS0//Quantity Type Code/quantity to which the interest payment (as a cash
amount - see :92F::INTP in E2-CASHMOVE]) is relating

With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise

Period during which the interest rate has been applied.

D, Corporate Action Details
:INPE//8!n/8!n

Interest Period
ISIN1!e12!c (ISIN)

Only used for TA110 in combination with floating rate notes.

Field 70E - Additional Text (Narrative)

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:
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Details on CA event not included in the structured fields of this message

F, Additional Information
:ADTX//10*35x

Additional text for event details, not specified in the structured fields of the
message

“:ADTX//" + additional text, repeatable with qualifier "ADTX"

“PAYMENT UPON RECEIPT OF FUNDS" is displayed if CEU clients are only
credited with cash and security proceeds once CEU itself has received the
credit confirmation from its agent / the issuer CSD as from payment date.

Clearstream Europe
CEU Connectivity Handbook Part 3



Field 70E - Taxation Conditions
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 70E - Narrative Version
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Details of the CA event that are not included in the structured fields of this
message

F, Additional Information
:TAXE//10*35x

Display of the single tax bases for calculating the German withholding tax
and solidarity surcharge for funds distribution: domestic dividend part, REIT
part and domestic real estate part.

These distribution parts are summarised in the structured field
:92J::GRSS//INCO.

The domestic interest part can be found in :92J::GRSS//INTR and the foreign
dividend part can be found in :92J::GRSS//SOIC

:TAXE//10*35x

e Line 1: “DIV/" + currency (WM-EDO050) + domestic dividend part (WM-
ED207 - ED434)

e Line 2: "REIT/” + currency (WM-ED050] + REIT part (WM-ED434)

e Line 3: "EXCHANGE RATE/" + currency 1+ “/" + currency 2 + “/" +
exchange rate (WM-ED321), if currency of the taxation base is different
to the distribution currency (always Euro).

Displayed only for TA121

Provides reiteration of information that has been included within structured
fields of this message or narrative information not needed for automatic
processing.

F, Additional Information
:TXNR//10*35x

Additional text for taxation conditions, not specified in the structured fields of
the message.

:TXNR// with the following possible text:
e “USTAX RULE: WITHHOLDING OF TAX"
(US tax rule: to be calculated)
e “US TAX RULE: NO WITHHOLDING OF TAX”
(US tax: not to be calculated)
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Field 90A/B - Generic Cash Price Received per Product

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Generic cash price received per product by the holder of the underlying
security, either as a percentage or as an amount, for example, reinvestment
price.

E2, Corporate Action Options
:0FFR//PRCT/[N]15d
:0FFR//ACTU/3!a15d

Redemption price

:0FFR//PRCT/sign + redemption price
:0FFR//ACTU/currency + redemption price
Only used for event types TA13*.

Field 90A/B -Cash in Lieu of Shares Price

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:
Field 92A - Additional Tax
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Cash disbursement in lieu of equities; usually in lieu of fractional quantity,
either as a percentage or as an amount.

E, Corporate Action Options
:CINL//PRCT/[N]15d
:CINL//ACTU/3'a15d

Cash in lieu of shares price
:CINL//PRCT/sign + redemption price
:CINL//ACTU/currency + redemption price
Only used for event types TA134.

Additional taxes, which cannot be defined by one of the other qualifiers

E2, Corporate Action Options
:ATAX//IN]15d

Additional tax (German solidarity surcharge)

:ATAX//IN]rate of additional withholding tax (solidarity surcharge)
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Field 92A - Applicable Rate

Swift
Definition: Rate applicable to the event announced, for example, redemption rate for a
redemption
Sequence: E2, Corporate Action Options
Syntax: :RATE//IN]15d
CEU usage
Definition: Redemption rate
Syntax: :RATE//[INIredemption rate
Special note: Only used for event types TA14*.
Field 92F - Gross Dividend Rate
Swift
Definition: Cash dividend amount per share before deductions or allowances have been
made
Sequence: E2, Corporate Action Options
Syntax: :GRSS//31a15d
CEU usage
Definition: Gross dividend rate
Syntax: :GRSS//currency + dividend/distribution amount
Clearstream Europe November 2024
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Field 92J - Proportional Disbursement of Dividend - Interest

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Rate relating to the underlying security for which interest is paid

E2, Corporate Action Options
:GRSS//INTR/3'a15d/4!c

The field contains the portion of the distributed or reinvested amount
attributable to interest, serving as the basis of calculation of investment
income tax (ED209).

:GRSS//INTR/currency + interest portion of funds distribution/ACTU
Used for KADI event type TA121/127.

Field 92J - Proportional Disbursement of Dividend - Abroad

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Rate relating to the underlying security for which other income is paid.

E2, Corporate Action Options
:GRSS//S0IC/3'a15d/4!c

This field contains the portion of the distributed or reinvested amount
attributable to non-German dividends and REIT, serving as the basis of
calculation of investment income tax (ED208).

:GRSS//S0IC/currency + non-German dividend- and REIT portion of funds
distribution/ACTU

Used for KADI event type TA121/127.

Field 92J - Proportional Disbursement of Dividend - Real Estate

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:
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Rate relating to the underlying security for which interest is paid

E2, Corporate Action Options
:GRSS//REES/3!a15d/4lc

Display of tax bases for calculating the German withholding tax and solidarity
surcharge: domestic real estate part (ED235).

:GRSS//REES/currency + domestic real estate part of funds
distribution/ACTU

Used for KADI event type TA121/127
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Field 92J - Taxable Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 92J - Tax Free Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 92A/F - Interest Rate

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Rate relating to the underlying security for which tax is charged.

E2, Corporate Action Options
:GRSS//TXBL/3!a15d/4lc

Proportionate distribution rate which is subject to taxation [sum of tax
assessment bases).

:GRSS//TXBL/currency + sum of tax assessment bases/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero. Thus, an
indication of this field can take place for the KADI event types TA110, TA120,
TA121, TA125, TA126 and TA127 only. For TA110, the portion is displayed as
rate in percent.

Rate relating to the underlying security which is not taxable.

E2, Corporate Action Options
:GRSS//TXFR/3!a15d/4lc

Proportionate distribution rate which is free from taxation (gross distribution
rate minus the sum of tax assessment bases).

:GRSS//TXFR/currency + (gross distribution rate minus sum of tax
assessment bases)/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero. Thus, an
indication of this field can take place for the KADI event types TA110, TA120,
TA121, TA125, TA126 and TA127 only. For TA110, the portion is displayed as
rate in percent.

Annual rate of interest on a financial instrument

D, Corporate Action Details
:INTR//[N]15d
:INTR//3!a15d

Annual interest rate
Option A:
:INTR//[N]pro-rated interest rate
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Option F:

:INTR//currency + interest amount

Field 92A/F - Interest Rate Used for Payment

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 92A - Next Factor

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 92A - Previous Factor
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Special note:
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The actual interest rate used for the payment of the interest for the specified
interest period.

E2, Corporate Action Options
:INTP//IN]15d
:INTP//3!a15d

Interest rate used for payment
Option A:

:INTP//[N]pro-rated interest rate
Option F:

:INTP//currency + interest amount

Factor used to calculate the value of the outstanding principal of the financial
instrument (for factored securities) for the next redemption (factor) date.

B1, Financial Instrument Attributes
:NWFC//IN]15d

Pool factor

Only used for security type 141.

Factor used to calculate the value of the outstanding principal of the financial
instrument (for factored securities) until the next redemption (factor) date.

B1, Financial Instrument Attributes
:PRFC//IN]15d

Pool factor

Only used for security type 141.
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Field 92A - Reinvestment Discount Rate to Market

Swift
Definition: Rate of discount for securities purchased through a reinvestment scheme as
compared to the current market price of security.
Sequence: D, Corporate Action Details
Syntax: :RDIS//IN]15d
CEU usage
Definition: Same usage as defined by Swift

Special note: Used for KADI event type TA121

Field 92A - Withholding Tax Rate

Swift
Definition: Percentage of a cash distribution that will be withheld by a tax authority.
Sequence: E2, Corporate Action Options
Syntax: :TAXR//[N]15d
CEU usage
Definition: Withholding tax rate
Syntax: :TAXR//IN]rate of withholding tax
Clearstream Europe November 2024
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Field 93B - Settlement Position (Balance)

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

November 2024

70

Balance of securities representing only settled transactions, not including
pending transactions

B2, Account Information
:SETT//4c/15d

Settlement position without consideration of deductions

:SETT//Quantity Type Code/[N]entered position with no consideration of
deductions

With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise

Before CEU entitlement date

MT564 notification by batch-run: CASCADE holdings at EOD without
subtraction of deductions

On CEU entitlement date before event processing

Real-time MT564: Actual booked CASCADE holdings without subtraction of
deductions and without consideration of parallel RTS settlement processing.

On CEU entitlement date after event processing

MT564 REPE based on event processing (see also section 2.2]): Entitled
holdings on which event was processed without subtraction of deductions.

After CEU entitlement date

Real-time MT564: Entitled holdings on which event was processed or has to
be processed without subtraction of deductions.
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Field 93B - Total Eligible for CA (Balance)

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 95Q - Paying Agent
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Total balance of securities eligible for this CA event. The calculation of the
entitlement is based on this balance.

B2, Account Information
:ELIG//4!c/IN]15d

Total eligible for corporate action
:ELIG//Quantity Type Code/[N]entered position - deductions
With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise
Before CEU entitlement date

MT564 notification by batch-run: CASCADE holdings at EOD with subtraction
of deductions

On CEU entitlement date before event processing

Real-time MT564: No display of this information.

On CEU entitlement date after event processing

MT564 REPE based on event processing (see also section 2.2]): Entitled
holdings on which event was processed with subtraction of deductions.

After CEU entitlement date

Real-time MT564: No display of this information.

Name of the paying agent

F, Additional Information
:PAYA//4*35x

Agent appointed to execute the payment for the corporate action event on
behalf of the issuer company/offering party.

4*35x
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Field 97A - Cash Account

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 97A - Safekeeping Account

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

November 2024

Cash account

E2, Cash Movements
:CASH//35x

Number of client's account in CASCADE
8In

Account for the safekeeping of financial instruments

B2, Account Information
:SAFE//35x

Number of client's account in CASCADE
8!n, for example, 99990000

Field 98A - Ex-Dividend or Distribution Date

Date/time when ex dividend trading starts in the underlying security

D, Corporate Action Details
:XDTE//8!n

Ex-date of the event
YYYYMMDD

The ex-date will not be indicated for reorganisation events (TA122-124) and
not for the KADI event types TA13x and TA14x.
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Field 98A - Late Trading Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 98A - Payment Date

Swift
Definition:
Sequence:
Syntax:

CEU usage

Definition:

Syntax:

Field 98A - Record Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:
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Date/time at which the securities to be reorganised will cease to be tradeable

E1, Securities Movements
:LTRD//8!n

Last trading day
YYYYMMDD
Displayed only for the KADI event types TA122, TA123 and TA124.

Date/time when distribution is due to take place (cash and/or securities)

E1, Securities Movements
E2, Cash Movements
:PAYD//8!n

E1: Payment date of the derecognition of the underlying securities
E2: Payment date of the cash distribution
YYYYMMDD

Date on which settled positions are struck in the books of the Issuer.

D, Corporate Action Details
:RDTE//8'n

Record date of the event
YYYYMMDD

With the introduction of the record date in the German market there will be a
new sequence of event dates (ex-date/record date/payment date) for the
processing of income distribution events. The entitled holdings for the events
are no longer determined one business day before ex-date, but instead on
the announced record date, which is generally for securities where Germany
is the depository country one business day after the ex-date. The payment
date is generally one business day after the record date.
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Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Date/time when cash becomes available to the account holder (through a
credit entry), or ceases to be available to the account holder (through a debit
entry)

E2, Cash Movements
Option A: :VALU//8!n
Option B: :VALU//UKWN

Value date of the event
YYYYMMDD or UKWN

After CEU entitlement date, option B is used for this field in the real-time
MT564. For payments upon receipt of funds, the value date is announced as
unknown as long as CEU has not received the credit confirmation from its
agent / issuer CSD.

Field 98C - Deadline for Tax Breakdown Instructions

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date/time until which tax breakdown instructions will be accepted.

D, Corporate Action Details
:TAXB//8!né!n

CEU deadline for clients’ instructions relating to the tax relief at source
service.

YYYYMMDDhhmmss

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated.
YYYYMMDDHHMMSS
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Field 99A - Number of Days Accrued

Swift
Definition: Number of days accrued.
Sequence: D, Corporate Action Details
Qualifier: :DAAC
Syntax: :DAAC//INI3!c
CEU usage
Definition: Number of days used for calculating the amount of accrued interest. This
field will be used for TA11x.
Clearstream Europe November 2024
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2.2 Income MT564 REPE (pre-advice of accounting entry and transaction management)

This chapter specifies the format of the MT564 REPE for income events which is provided for each
settlement automatically generated by KADI on base of holdings or transactions.

For an early cash planning, CEU offers an optional MT564 REPE two business days and one business
day before CEU entitlement date/record date with information about CASCADE positions and sum of
nominal of pending sales and purchases. The calculation of sums is based on the following positions,
sales and purchases on record date - 1 and record date - 2:

e CASCADE positions at the end of day (approximately 18:00);
e Pending CCP gross trades with trade date < RD*-1/RD - 2 (“Restanten”);
e Pending CCP gross trades at the end of the day;

e Pending matched OTC/SE transactions (AAO1, AAOT W or P, AAQ7, AAD9, AA99) at end of
day;

e Pending matched C7 SCS trades at end of day;

The MT564 REPE is sent out on the following business day at 18:30 on the basis of the main account
with accumulated entitlements for all sub-accounts without trade details.

The MT564 REPE in the evening of CEU entitlement date/record date is sent out on base of
o Entitled client holdings;

e Pending SE /OTC transactions which match the criteria for market claiming during the
following 20 business day compensation cycle;

e Pending CCP gross trades and Xemac positions which are compensated on base of
market claiming on entitlement date/record date;

e Pending SE/OTC/C7 SCS/CCP gross trades in the case of transformation in cash due to
mandatory reorganisation events such as redemptions; and

e in cases of record date processing, also on base of reverse claiming for settled SE /OTC
transactions and settled C7 SCS/CCP gross trades.

The MT564 REPE after CEU entitlement date/record date is sent out

e During the 20 business day compensation cycle for each generated cash claim on base
of settled SE /OTC transactions ;

o After cancellation of KADI event processing for reverse-bookings based on holdings and
transactions;

e After re-run of an event by KADI for the re-calculation on the basis of holdings and
transactions.

The MT564 REPE based on entitled holdings is sent on main account base with accumulated
entitlements for all sub-accounts. The MT564 REPE based on market and reverse claims is sent out
for each transaction.

In cases of an MT564 REPE based on market or reverse claiming, sequence F contains details for
referencing to the transaction. An existing deliverer’s instruction reference is displayed in the
subsequence A1.

Please note, that for the distribution of the CEU tax credit also MT564 REPE messages will be sent.
The format of this message is described in the separate section 2.6.

The following description of formats is based on the original Swift manuals in English to avoid
confusions in terminology.

®RD = record date = CEU entitlement date
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2.2.1

Overview
Tag Status ‘ Field name Format
Mandatory Sequence A General Information
16R M Start of Block GENL
20C M CA Reference :CORP//16x
20C M Sender’s Reference :SEME//16x
20C 0 Official Corporate Action Event :COAF//16x

Reference

236G M Function of the Message 4lc
22F M CA Event Indicator :CAEV//4!c
22F M Mandatory/Voluntary Indicator :CAMV//MAND
98C 0 Preparation Date :PREP//8!né!n
25D M Processing Status :PROC//4!c
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Corporate Action Reference :CORP//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
20C M Previous Message Reference :PREV//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Related Message Reference :RELA//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
16S M End of Block GENL
End of Sequence A General Information
Mandatory Sequence B Underlying Securities
16R M Start of Block USECU
358 M Identification of FI [ISINTle12!c]
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Status Field name

[4*35x]
Optional Subsequence B1 Financial Instrument Attributes
16R M Start of Block FIA
22F 0 Method of Interest Computation :MICO//4!c

Indicator

11A 0 Currency of Denomination :DENO//3'a
92A 0 Previous Factor :PRFC//IN]15d
92A 0 Next Factor :NWFC//IN]15d
16S M End of Block FIA
End of Subsequence B1 Financial Instrument Attributes
Repetitive Mandatory Subsequence B2 Account Information
16R M Start of Block ACCTINFO
97A M Safekeeping Account :SAFE//35x
93B 0 Total Eligible for CA :ELIG//4'c/[N]15d
93B 0 Settlement Position :SETT//4!c/[N]15d
93B 0 Pending Delivery :PEND/4!c/[N]15d
93B 0 Pending Receipt :PENR/4!c/[N]15d
16S M End of Block ACCTINFO
End of Subsequence B2 Account Information
16S M End of Block USECU
End of Sequence B Underlying Securities
Optional Sequence D Corporate Action Details
16R M Start of Block CADETL
98A 0 Ex-Dividend or Distribution Date :XDTE//8!n
98A 0 Record Date :RDTE//8!n
98C 0 Deadline for Tax Breakdown Instructions | :TAXB//8!né!n
69A 0 Interest Period :INPE//8!n/8!n
99A 0 Number of Days Accrued :DAAC//INI3!n
92A or 92F 0 Interest Rate :INTR//[N]15d

:INTR//3!a15d
92A 0 Reinvestment Discount Rate to Market :RDIS//IN]15d
22F 0 Additional Business Process Indicator :ADDB//4!c
22F 0 Offer Type Indicator :OFFE//SQUE
36B 0 Minimum Quantity Sought :QTS0//4!c/15d
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Tag Status ‘ Field name Format

17B 0 Certification Flag :CERT//1!a

17B 0 Shareholder Rights Directive Indicator :SRDC//1!a

16S M End of Block CADETL

End of Sequence D Corporate Action Details

Repetitive Optional Sequence E Corporate Action Options

16R M Start of Block CAOPTN

13A M CA Option Number :CAON//3!c

22F M CA Option Code :CAOP//CASH

17B M Default Processing Flag :DFLT//Y

90A or 90B 0 Cash in Lieu of Shares Price :CINL//PRCT/IN]15d
:CINL//ACTU/3!a15d

Repetitive Optional Subsequence E1 Securities Movement

16R M Start of Block SECMOVE
22H M Credit/Debit Indicator :CRDB//DEBT
35B M Identification of the Financial Instrument | [ISIN1!e12!c]
[4*35x]
98A M Payment Date :PAYD//8!n
98A 0 Last Trading Date :LTRD//8!n
16S M End of Block SECMOVE
End of Subsequence E1 Securities Movement
Repetitive Optional Subsequence E2 Cash Movements
16R M Start of Block CASHMOVE
22H M Credit/Debit Indicator :CRDB//4lc
97A 0 Cash Account :CASH//35x
19B M Entitled Amount :ENTL//3!a15d
19B 0 Resulting Amount :RESU//3!a15d
198 M Charges/Fees :CHAR//3!a15d
19B 0 Gross Amount :GRSS//3!a15d
19B 0 Market Claim :MKTC//3!a15d
198B 0 Withholding Tax Amount :TAXR//3!a15d
19B 0 Additional Tax :ATAX//3!a15d
98A 0 Payment Date :PAYD//8!n
98A M Value Date :VALU//8!n
92F 0 Gross Dividend Rate :GRSS//3!a15d
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Tag Status ‘ Field name Format
92J 0 Proportional Disbursement of Dividend - | :GRSS//INCO/3!a15d/AC
Domestic DE TU
92J 0 Proportional Disbursement of Interest :GRSS//INTR/3'a15d/AC
TU
92J 0 Proportional Disbursement of Dividend - | :GRSS//S0IC/3!a15d/AC
Abroad TU
92J 0 Proportional Disbursement of Dividend - | :GRSS//REES/3!a15d/A
Real Estate CTU
92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC
TU
92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU
92A 0 Withholding Tax Rate :TAXR//[N]15d
92A 0 Charges/Fees :CHAR//[N]15d
92A 0 Applicable Rate :RATE//[N]15d
92A 0 Additional Tax :ATAX//[N]15d
92A or 92F 0 Interest Rate Used for Payment :INTP//IN]15d
:INTP//3'a15d
92B 0 Exchange Rate :EXCH//3'a/3!a/15d
90A or 90B 0 Generic Cash Price Received per Product | :0FFR//PRCT/[N]15d
:0FFR//ACTU/3!a15d
16S M End of Block CASHMOVE
End of Subsequence E2 Cash Movements
16S M End of Block CAOPTN
End of Sequence E Corporate Action Options
Optional Sequence F Additional Information
16R M Start of Block ADDINFO
70E 0 Additional Text :ADTX//10*35x
70E 0 Taxation Conditions :TAXE//10*35x
70E 0 Narrative Version :TXNR //10*35x
95Q 0 Paying Agent :PAYA//4*35x
16S M End of Block ADDINFO

End of Sequence F Additional Information
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2.2.2 Examples
TA110 - Interest payments (REPE on RD-1)

:16R: GENL

:20C: :CORP//1100000020151028
:20C: :SEME//K5AR0918563FC1EQ
:20C: :COAF//DE0123456789E001
:23G: REPE

:22F: :CAEV//INTR

:22F: :CAMV//MAND

:98C: :PREP//20151027091856
:25D: :PROC//COMP

:16R: LINK

:20C: :CORP//1100000020151028

:16S: LINK

:16R: LINK

:20C: :PREV//NONREF

:16S: LINK

:16S: GENL

:16R: USECU

:35B: ISIN DE0001234567
TESTISIN

:16R: FIA

:22F: :MICO//A011

:11A: :DENO//EUR

:16S: FIA

:16R: ACCTINFO

:97A: :SAFE//71xx0000

:93B: :ELIG//FAMT/40000,

:93B: :SETT//FAMT/40000,

:16S: ACCTINFO

:16S: USECU

:16R: CADETL

:98A: :RDTE//20151027

:69A: :INPE//20150728/20151027

:99A: :DAAC//090

:92A: :INTR//2,5

:16S: CADETL

:16R: CAOPTN

:13A: :CAON//001

:22F: :CAOP//CASH

:17B: :DFLT//Y

:16R: CASHMOVE

:22H: :CRDB//CRED

:97A: :CASH//CLIENT DCA

:19B: :ENTL//EUR250),

:19B: :GRSS//EUR250,

:98A: :PAYD//20151028

:98A: :VALU//20151028

:92A: :INTP//0,6250000000

:92J: :GRSS//TXFR/EUR0O, 6250000000/ACTU

:16S: CASHMOVE

:16S: CAOPTN

:16R: ADDINFO

:95Q0: :PAYA//

LANDESBANK BUNDESLAND

MUSTERSTRASSE 1
POSTFACH 12 34 56

D-12345 MUSTERSTADT 21683

ADDINFO
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TA120 - Dividend payments on the basis of positions (REPE on RD)

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16S:
:16R:
:35B:

:16R:
:11A:
:16S:
:16R:
:97A:
:93B:
:93B:
ERNGISE
:16S:
:16R:
:98A:
:98A:
:16S:
:16R:
:13A:
:22F:
:17B:
:17B:
:16R:
:22H:
:97A:
:19B:
:19B:
:19B:
:19B:
:98A:
:98A:
:92A:
:92A:
:92F:

:16S:
:16S:

:16R:
:70E:

:950Q:

:16S:

GENL
:CORP//1202015110500000
:SEME//K5B51739373FA84Q
:COAF//DE0123456789E002
REPE
:CAEV//DVCA
:CAMV/ /MAND
:PREP//20151105173937
: PROC/ /COMP
LINK
:CORP//1202015110500000
LINK
LINK
:PREV/ /NONREF
LINK
GENL
USECU
ISIN DE0001234567
TESTISIN
FIA
:DENO/ /EUR
FIA
ACCTINFO
:SAFE//71xx0000
:ELIG//UNIT/2750,
:SETT//UNIT/2750,
ACCTINFO
USECU
CADETL
:XDTE//20151104
:RDTE/ /20151105
CADETL
CAOPTN
:CAON//001
:CAOP//CASH
:DFLT//Y
:SRDC/ /Y
CASHMOVE
:CRDB//CRED
:CASH//CLIENT DCA
:ENTL//EUR2024, 69
:GRSS//EUR2750,
: TAXR//EUR687, 5
:ATAX//EUR37, 81
:PAYD/ /20151106
:VALU/ /20151106
:TAXR/ /25,
:ATAX//5,5
:GRSS//EUR1,
:92J: :GRSS//TXBL/EUR1,000000000/ACTU
CASHMOVE
CAOPTN
ADDINFO
:ADTX//KADI-LFNR 00326
T2S-ACTOR-REFE12345678901234
REF-OWNER BICDAKVDEFFXXX
:PAYA//
TESTBANK AG
NEUE STRASSE 100
POSTFACH 12 34 56
D-11111 TESTSTADT
ADDINFO
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TA120 - Dividend payments (REPE on RD -1)

:16R: GENL
:20C: :CORP//1202015092200001
:20C: :SEME//K5A10744544E82BQ
:20C: :COAF//DE0123456789E002
:23G: REPE
:22F: :CAEV//DVCA
:22F: :CAMV//MAND
:98C: :PREP//20151001074454
:25D: :PROC//COMP
:16R: LINK
:20C: :CORP//1202015092200001
:16S: LINK
:16R: LINK
:20C: :PREV//NONREF
:16S: LINK
:16S: GENL
:16R: USECU
:35B: ISIN DE0001234567
TESTISIN
:16R: FIA
:11A: :DENO//EUR
:16S: FIA
:16R: ACCTINFO
:97A: :SAFE//11xx0000
:93B: :ELIG//UNIT/52,
:93B: :SETT//UNIT/408311,
:93B: :PENR//UNIT/20,
:93B: :PEND//UNIT/408279,
:16S: ACCTINFO
:16S: USECU
:16R: CADETL
:98A: :XDTE//20150929
:98A: :RDTE//20151001
:16S: CADETL
:16R: CAOPTN
:13A: :CAON//001
:22F: :CAOP//CASH
:17B: :DFLT//Y
:17B: :SRDC//Y
:16R: CASHMOVE
:22H: :CRDB//CRED
:97A: :CASH//CLIENT DCA
:19B: :ENTL//EUR408311,
:19B: :GRSS//EUR408311,
:98A: :PAYD//20151002
:98A: :VALU//20151002
:92F: :GRSS//EURI,
:92J: :GRSS//TXBL/EUR1,000000000/ACTU
:16S: CASHMOVE
:16S: CAOPTN
:16R: ADDINFO
:95Q: :PAYA//
MUSTERBANK
MSUTERWEG 99
POSTFACH 12 34 56
D-11111 TESTSTADT
:16S: ADDINFO
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TA120 - Shares Premium Dividend (REPE on RD -2)
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TA120 -Reverse claim of an OTC transaction (REPE on RD)

:16R: GENL

:20C: :CORP//1202015110500000
:20C: :SEME//K5B51739373B92FQ
:20C: :COAF//DE0123456789E002
:23G: REPE

:22F: :CAEV//DVCA

:22F: :CAMV//MAND

:98C: :PREP//20151105173937
:25D: :PROC//COMP

:16R: LINK

:20C: :CORP//1202015110500000

:16S: LINK

:16R: LINK

:20C: :PREV//NONREF

:16S: LINK

:16S: GENL

:16R: USECU

:35B: ISIN DE0001234567
TESTISIN

:16R: FIA

:11A: :DENO//EUR

:16S: FIA

:16R: ACCTINFO

:97A: :SAFE//71xx0000

:93B: :PEND//UNIT/N200,

:16S: ACCTINFO

:16S: USECU

:16R: CADETL

:98A: :RDTE//20151105

:22F: :ADDB//CLAI

:16S: CADETL

:16R: CAOPTN

:13A: :CAON//001

:22F: :CAOP//CASH

:17B: :DFLT//Y

:16R: CASHMOVE

:22H: :CRDB//CRED

:97A: :CASH//CLIENT DCA

:19B: :ENTL//EUR147,25

:19B: :GRSS//EUR200,

:19B: :MKTC//EUR147,25

:19B: :TAXR//EUR50,

:19B: :ATAX//EUR2,75

:98A: :PAYD//20151106

:98A: :VALU//20151106

:92A: :TAXR//25,

:92A: :ATAX//5,5

:92F: :GRSS//EURL,

:92J: :GRSS//TXBL/EUR1,000000000/ACTU

:16S: CASHMOVE

:16S: CAOPTN

:16R: ADDINFO

:70E: :ADTX//REVERSE CLAIM OF OTC TRADE
TR RELA0000066602
T2S-ACTOR-REFE12345678901234
REF-OWNER-BICDAKVDEFFOPS
TRADE DAY20151104
COUNTERPART40xx0000
ACTUAL SETTLEMENT DATE20151105
KADI-LFNR 00326

:95Q: :PAYA//
TESTBANK AG
NEUE STRASSE 100

POSTFACH 12 34 56
D-11111 TESTSTADT
:16S: ADDINFO
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TA120 - Market claim of a CCP gross trade (REPE on RD)

:16R: GENL

:20C: :CORP//1202015102700000
:20C: :SEME//K5B3175041A0A16Q
:20C: :COAF//DE0123456789E002
:23G: REPE

:22F: :CAEV//DVCA

:22F: :CAMV//MAND

:98C: :PREP//20151103175041
:25D: :PROC//COMP

:16R: LINK

:20C: :CORP//1202015102700000

:16S: LINK

:16R: LINK

:20C: :PREV//NONREF

:16S: LINK

:16R: LINK

:20C: :RELA//0002000025

:16S: LINK

:16S: GENL

:16R: USECU

:35B: ISIN DE0001234567
TESTISIN

:16R: FIA

:11A: :DENO//EUR

:16S: FIA

:16R: ACCTINFO

:97A: :SAFE//71xx0000

:93B: :PEND//UNIT/N210,

:16S: ACCTINFO

:16S: USECU

:16R: CADETL

:98A: :RDTE//20151103

:22F: :ADDB//CLAI

:16S: CADETL

:16R: CAOPTN

:13A: :CAON//001

:22F: :CAOP//CASH

:17B: :DFLT//Y

:16R: CASHMOVE

:22H: :CRDB//DEBT

:97A: :CASH//CLIENT DCA

:19B: :ENTL//EUR210),

:19B: :GRSS//EUR210,

:19B: :MKTC//EUR210,

:98A: :PAYD//20151104

:98A: :VALU//20151104

:92F: :GRSS//EURL,

:92J: :GRSS//TXBL/EUR1,000000000/ACTU

:16S: CASHMOVE

:16S: CAOPTN

:16R: ADDINFO

:70E: :ADTX//MARKET CLAIM OF CCP GROSS TRADE
TR RELA0002000025
T2S-ACTOR-REFE12345678901234
REF-OWNER-BICDAKVDEFFXXX
TRADE DAY20151006
COUNTERPART85010000
TRADING LOCATION130
ORDER NO.1021510272000025
KADI-LFNR 00311

:95Q0: :PAYA//
INTERNATIONAL TESTBANK
NEW TOWN GATE
GB-LONDON EC2M XY17 1AA

:16S: ADDINFO
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TA120 - Market claim of a C7 SCS trade (REPE on RD)

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16S:
:16R:
3 35mig

:16R:
:11A:
:16S:
:16R:
:97A:
:93B:
ERNGISE
s1GSg
:16R:
:98A:
:17B:
:22F:
:16S:
:16R:
:13A:
:22F:
:17B:
:16R:
122H:
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:92F:
:92J:
:16S:
:16S:
:16R:
:70E:

:950Q:

:16S:

GENL
:CORP//1202021072000000
:SEME//K1752140211681DE
:COAF//DE0123456789F002

REPE

:CAEV//DVCA

:CAMV/ /MAND
:PREP//20210728214021

: PROC/ /COMP

LINK

:CORP//1202021072000000

LINK

LINK

: PREV//NONREF

LINK

LINK

:RELA//2106181985990201

LINK

GENL

USECU

ISIN DE0001234567

TESTISIN

FIA

:DENO/ /EUR

FIA

ACCTINFO

:SAFE//85010000
:PENR//UNIT/114500),

ACCTINFO

USECU

CADETL

:RDTE/ /20210728

:SRDC/ /Y

:ADDB//CLAI

CADETL

CAOPTN

:CAON//001

:CAOP//CASH

:DFLT//Y

CASHMOVE

:CRDB//CRED
:CASH//CDEEUREUXCDEFFXXXECAGSETTLEMENTDCA
:ENTL//EUR229000,
:GRSS//EUR229000,
:MKTC//EUR229000),

:PAYD/ /20210729
:VALU//20210729

:GRSS//EUR2,

:GRSS//TXBL/EUR2, 000000000 /ACTU
CASHMOVE

CAOPTN

ADDINFO

:ADTX//MARKET CLAIM OF C7 SCS TRADE
TR RELA0009082620

TR RELA T2SSAM1706M00011534
REF-OWNER-BICEUXCDEFFCCP

OWN REF1706X00011534

TRADE DAY20210617

COUNTERPART 72680000

ACTUAL SETTLEMENT DATE20210728
KADI-LENR 01272

PAYMENT UPON RECEIPT OF FUNDS
:PAYA//CEU INTERNATIONAL TESTBANK
MERGENTHALERALLEE 61

DE-65760 ESCHBORN

ADDINFO
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TA120 - Market claim of a SE transaction (REPE after trade settlement)

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
ENRGISE
:16R:
:20C:
:16S:
:16R:
:20C:
NGISE
NGISE
:16R:
EBEE

:16R:
:11A:
:16S:
:16R:
:97A:
:93B:
NGISE
NGISE
:16R:
:98A:
:22F:
:16S:
:16R:
:13A:
:22F:
:17B:
:16R:
:22H:
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:92F:
:92J:
:92J:
:16S:
:168S:
:16R:
:70E:

GENL

:CORP//1202015056836800

:SEME//K5A1170318390C20Q

:COAF//DE0123456789E002

REPE

:CAEV//DVCA

:CAMV/ /MAND

:PREP//20151001170318

: PROC//COMP

LINK

:CORP//1202015056836800

LINK

LINK

:PREV//NONREF

LINK

LINK

:RELA//0000000008

LINK

GENL

USECU

ISIN DE0001234567
TESTISIN

FIA

:DENO/ /EUR

FIA

ACCTINFO

:SAFE//71xx0000

:PEND//UNIT/N70,

ACCTINFO

USECU

CADETL

:RDTE//20150929

:ADDB//CLAI

CADETL

CAOPTN

:CAON//001

:CAOP//CASH

:DFLT//Y

CASHMOVE

:CRDB//DEBT

:CASH//CLIENT DCA

:ENTL//EUR70,

:GRSS//EUR70,

:MKTC//EUR70,

:PAYD//20151002

:VALU//20151002

:GRSS//EURL,

:GRSS//TXBL/EURQO, 770000000 /ACTU

:GRSS//TXFR/EURQO,230000000/ACTU

CASHMOVE

CAOPTN

ADDINFO

:ADTX//MARKET CLAIM OF OTC TRADE

TR RELA0000253208

TR RELA T2SSA123456E3WKTXCO
REF-OWNER-BICDAKVDEFFLIO
TRADE DAY20220414
COUNTERPART99990000

KADI-LFNR 12345

PAYMENT UPON RECEIPT OF FUNDS

:950Q:

:16S:

:PAYA//

TESTBANK AG

NEUE STRASSE 100
POSTFACH 12 34 56
D-11111 TESTSTADT
ADDINFO
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TA122 - Payouts from warrants on the basis of positions (REPE on RD)

:16R: GENL

:20C: :CORP//1222015090792300
:20C: :SEME//K5AJ18500737F02Q
:20C: :COAF//DE0123456789U001
:23G: REPE

:22F: :CAEV//EXWA

:22F: :CAMV//MAND

:98C: :PREP//20151019185007
:25D: :PROC//COMP

:16R: LINK

:20C: :CORP//1222015090792300

:16S: LINK

:16R: LINK

:20C: :PREV//NONREF

:16S: LINK

:16S: GENL

:16R: USECU

:35B: ISIN DE0001234567
TESTISIN

:16R: FIA

:11A: :DENO//EUR

:16S: FIA

:16R: ACCTINFO

:97A: :SAFE//72xx0000

:93B: :ELIG//UNIT/1000000,

:93B: :SETT//UNIT/1000000,

:16S: ACCTINFO

:16S: USECU

:16R: CADETL

:98A: :RDTE//20151019

:16S: CADETL

:16R: CAOPTN

:13A: :CAON//001

:22F: :CAOP//CASH

:17B: :DFLT//Y

:16R: SECMOVE

:22H: :CRDB//DEBT

:35B: ISIN DE0001234567

TESTISIN

:98A: :PAYD//20151020

:98A: :LTRD//20151009

:16S: SECMOVE

:16R: CASHMOVE

:22H: :CRDB//CRED

:97A: :CASH//CLIENT DCA

:19B: :ENTL//EUR1000,

:19B: :GRSS//EUR1000,

:98A: :PAYD//20151021

:98A: :VALU//20151021

:92F: :GRSS//EURO, 001

:16S: CASHMOVE

:16S: CAOPTN

:16R: ADDINFO

:70E: :ADTX//KADI-LFNR 00223
T2S-ACTOR-REFE12345678901234
REF-OWNER BICDAKVDEFFXXX

:95Q: :PAYA//
INTERNATIONAL TESTBANK
NEW TOWN GATE
GB-LONDON EC2M XY1Z 1AA

:16S: ADDINFO
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TA122 - Transformation of redemption price (REPE on RD)

:16R: GENL

:20C: :CORP//1222015090792300
:20C: :SEME//K5AJ1850078716CQ
:20C: :COAF//DE0123456789U001
:23G: REPE

:22F: :CAEV//EXWA

:22F: :CAMV//MAND

:98C: :PREP//20151019185007
:25D: :PROC//COMP

:16R: LINK

:20C: :CORP//1222015090792300

:16S: LINK

:16R: LINK

:20C: :PREV//NONREF

:16S: LINK

:16S: GENL

:16R: USECU

:35B: ISIN DE0001234567
TESTISIN

:16R: FIA

:11A: :DENO//EUR

:16S: FIA

:16R: ACCTINFO

:97A: :SAFE//72xx0000

:93B: :PEND//UNIT/N100,

:16S: ACCTINFO

:16S: USECU

:16R: CADETL

:98A: :RDTE//20151019

:22F: :ADDB//ATXF

:16S: CADETL

:16R: CAOPTN

:13A: :CAON//001

:22F: :CAOP//CASH

:17B: :DFLT//Y

:16R: CASHMOVE

:22H: :CRDB//DEBT

:97A: :CASH//CLIENT DCA

:19B: :ENTL//EURO, 1

:19B: :GRSS//EURO, 1

:19B: :MKTC//EURO, 1

:98A: :PAYD//20151021

:98A: :VALU//20151021

:92F: :GRSS//EURO, 001

:16S: CASHMOVE

:16S: CAOPTN

:16R: ADDINFO

:70E: :ADTX//TRANSFORMATION OF REDEMPTION PRICE
TR RELA0000001010
T2S-ACTOR-REFE12345678901234
REF-OWNER-BICDEUTDEFFDSO
TRADE DAY20151015
COUNTERPART71xx0000
KADI-LFNR 00223

:95Q0: :PAYA//
INTERNATIONAL TESTBANK
NEW TOWN GATE
GB-LONDON EC2M XY1Z 1AA

:16S: ADDINFO
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TA130 - Redemption price claim C7 SCS trade (REPE on RD)

:16R:
:20C:
:20C:
:20C:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16R:
:20C:
ERNGISE
ERNGISE
:16R:
:35B:

:16R:
:11A:
:16S:
:16R:
:97A:
:93B:
:16S:
ERNGISE
:16R:
:98A:
:22F:
:16S:
:16R:
:13A:
:22F:
:17B:
:16R:
122H:
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:90A:
:16S:
:16S:
:16R:
:70E:

:950Q:

:16S:

GENL
:CORP//1302021071200000
:SEME//K17D204040DA582E
:COAF//DE0123456789F001
:CAEV//REDM
:CAMV/ /MAND
:PREP//20210713204040
: PROC/ /COMP
LINK
:CORP//1302021071200000
LINK
LINK
:PREV//NONREF
LINK
LINK
:RELA//2106231992394918
LINK
GENL

USECU
ISIN DE0001234567
TESTISIN
FIA
:DENO/ /EUR
FIA

ACCTINFO
:SAFE/ /75300000
: PENR//FAMT/5000,

ACCTINFO
USECU
CADETL
:RDTE/ /20210712
:ADDB/ /ATXF
CADETL
CAOPTN
:CAON//001
:CAOP//CASH
:DFLT//Y
CASHMOVE
:CRDB//CRED
:CASH//CDEEUREUXCDEFFXXXECAGSETTLEMENTDCA
:ENTL//EUR5000,
:GRSS//EUR5000,
:MKTC//EUR5000,
:PAYD//20210714
:VALU//20210714
:OFFR//PRCT/100,

CASHMOVE
CAOPTN

ADDINFO
:ADTX//REDEMPTION PRICE CLAIM C7 SCS TRADE
TR RELA0000002883
TR RELA T2SSCS2306R00012502
REF-OWNER-BICEUXCDEFFBON
OWN REF2306X00012502
TRADE DAY20210623
COUNTERPART71210000

ACTUAL SETTLEMENT DATE20210701
KADI-LEFNR 01249
PAYMENT UPON RECEIPT OF FUNDS
:PAYA//CEU INTERNATIONAL TESTBANK

MERGENTHALERALLEE 61
DE-65760 ESCHBORN

ADDINFO

:23G: REPE
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TA122 - Transformation of transaction price (REPE on RD)
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TA130 - Transaction price claim of C7 SCS trade (REPE on RD)

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
316z
:16R:
:20C:
:16S:
:16S:
:16R:
:35B:

:16R:
:97A:
:93B:
PGSk
PGSk
:16R:
:98A:
1 22F:
:16S:
:16R:
:13A:
:22F:
s 78 g
:16R:
S22k 8
:97A:
:19B:
:19B:
:98A:
:98B:
:16S:
:16S:
:16R:
:70E:

PGSk

GENL
:CORP//2202021071200000
:SEME//K17D170827BF78BE
:COAF//DE0123456789H001
REPE

:CAEV//REDM

: CAMV/ /MAND
:PREP//20210713170827

: PROC//COMP

LINK
:CORP//2202021071200000
LINK

LINK

:PREV//NONREF

LINK

LINK
:RELA//2106221990691472
LINK

GENL

USECU

ISIN DE0001234567
TESTISIN

ACCTINFO
:SAFE//75300000
:PEND//FAMT/N5000,
ACCTINFO

USECU

CADETL

:RDTE/ /20210713
:ADDB//ATXF

CADETL

CAOPTN

:CAON//001

:CAOP//CASH

:DFLT//Y

CASHMOVE

:CRDB//CRED
:CASH//CDEEUREUXCDEFFXXXECAGSETTLEMENTDCA
:ENTL//EUR50000,
:GRSS//EUR50000,
:PAYD//20210714

:VALU/ /UKWN

CASHMOVE

CAOPTN

ADDINFO
:ADTX//TRANSACTION PRICE CL. C7 SCS TRADE
TR RELA0000002862

TR RELA T2SSCS2206D00011908
REF-OWNER-BICEUXCDEFFBON
OWN REF2206X00011908
TRADE DAY20210615
COUNTERPART71210000
KADI-LFNR 01249

PAYMENT UPON RECEIPT OF FUNDS
ADDINFO
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TA110 - Xemac Transfer (REPE on RD)

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
ENRGISE
:16R:
3203
:16S:
:16S:
:16R:
EBEE

:16R:
:22F:
:11A:
:16S:
:16R:
:97A:
:93B:
NGISE
:16S:
:16R:
:98A:
:69A:
:99A:
:92A:
:22F:
:168S:
:16R:
:13A:
:22F:
:17B:
:16R:
:22H:
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:92A:
392J9
3169
3169
:16R:
:70E:

:950:

:16S:

GENL
:CORP//1100000020151015
:SEME/ /K5AE16581106F990
:COAF//DE0123456789E001
REPE

:CAEV//INTR

:CAMV/ /MAND
:PREP//20151014165811

: PROC//COMP

LINK
:CORP//1100000020151015
LINK

LINK

:PREV/ /NONREF

LINK

LINK

:RELA//2010000093

LINK

GENL

USECU

ISIN DE0001234567
TESTISIN

FIA

:MICO//OTHR

:DENO/ /EUR

FIA

ACCTINFO
:SAFE//70xx0000
:ELIG//FAMT/37500000,
ACCTINFO

USECU

CADETL

:RDTE//20151014
:INPE//20150715/20151014
:DAAC/ /092

:INTR//0,191
:ADDB//CLAI

CADETL

CAOPTN

:CAON//001

:CAOP//CASH

:DFLT//Y

CASHMOVE

:CRDB//CRED
:CASH//CLIENT DCA
:ENTL//EUR18304,17
:GRSS//EUR18304,17
:MKTC//EUR18304,17
:PAYD//20151015
:VALU//20151015
:INTP//0,0488111100
:GRSS//TXFR/EUR0,0488111100/ACTU
CASHMOVE

CAOPTN

ADDINFO
:ADTX//XEMAC-TRANSFER
TR RELA2010000093
TRANSFERRED ON20150623
COLLATERAL TAKER75250000
KADI-LENR 00197
T2S-ACTOR-REFE12345678901234
REF-OWNER BICDAKVDEFFXXX
:PAYA//

MUSTERBANK

MSUTERWEG 99

D-11111 TESTSTADT
ADDINFO
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TA130 - Redemption payments on the basis of positions (REPE on RD)

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
s1GSg
:16S:
:16R:
:35B:

:16R:
:11A:
:16S:
:16R:
:97A:
:93B:
:93B:
ERNGISE
:16S:
:16R:
:98A:
:16S:
:16R:
:13A:
:22F:
:17B:
:16R:
:22H:
:35B:

:98A:
:16S:
:16R:
:22H:
:97A:
:19B:
:19B:
:98A:
:98A:
:90A:
:16S:
:16S:
:16R:
:950:

:16S:

GENL
:CORP//1302015050833800
:SEME/ /K5B9074137E153BE
:COAF//DE0123456789vV001
REPE

:CAEV//REDM

:CAMV/ /MAND
:PREP//20151109074137
: PROC/ /COMP

LINK
:CORP//1302015050833800
LINK

LINK

:PREV//NONREF

LINK

GENL

USECU

ISIN DE0001234567
TESTISIN

FIA

:DENO/ /EUR

FIA

ACCTINFO
:SAFE//72xx0000
:ELIG//FAMT/10000000,
:SETT//FAMT/10000000,
ACCTINFO

USECU

CADETL

:RDTE/ /20151109
CADETL

CAOPTN

:CAON//001
:CAOP//CASH

:DFLT//Y

SECMOVE

:CRDB//DEBT

ISIN DE0001234567
TESTISIN
:PAYD//20151110
SECMOVE

CASHMOVE

:CRDB//CRED
:CASH//72xx0000
:ENTL//EUR10000000,
:GRSS//EUR10000000,
:PAYD//20151110
:VALU//20151110
:OFFR//PRCT/100,
CASHMOVE

CAOPTN

ADDINFO

:PAYA//

MUSTERBANK

MSUTERWEG 99

POSTFACH 12 34 56
D-11111 TESTSTADT
ADDINFO
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TA140 - Partial redemption with reduction of nominal value

:16R: GENL

:20C: :CORP//1402015100200000
:20C: :SEME//K5A6074100AC024Q
:20C: :COAF//DE0123456789V002
:23G: REPE

:22F: :CAEV//PCAL

:22F: :CAMV//MAND

:98C: :PREP//20151006074100
:25D: :PROC//COMP

:16R: LINK

:20C: :CORP//1402015100200000

:16S: LINK

:16R: LINK

:20C: :PREV//NONREF

:16S: LINK

:16S: GENL

:16R: USECU

:35B: ISIN DE0001234567
TESTISIN

:16R: FIA

:11A: :DENO//EUR
:92A: :PRFC//0,7
:16S: FIA
:16R: ACCTINFO
:97A: :SAFE//21xx0000
:93B: :ELIG//FAMT/2292250000,
:93B: :SETT//FAMT/2292250000,
:16S: ACCTINFO
:16S: USECU
:16R: CADETL
:98A: :RDTE//20151007
:16S: CADETL
:16R: CAOPTN
:13A: :CAON//001
:22F: :CAOP//CASH
:17B: :DFLT//Y
:16R: SECMOVE
:22H: :CRDB//DEBT
:35B: ISIN DE0001234567
TESTISIN
:98A: :PAYD//20151008
:16S: SECMOVE
:16R: CASHMOVE
:22H: :CRDB//CRED
:97A: :CASH//CLIENT DCA
:19B: :ENTL//EUR160457500,
:19B: :GRSS//EUR160457500,
:98A: :PAYD//20151008
:98A: :VALU//20151008
:92A: :RATE//10,
:16S: CASHMOVE
:16S: CAOPTN
:16R: ADDINFO
:95Q0: :PAYA//
TESTBANK AG
NEUE STRASSE 100
POSTFACH 12 34 56
D-11111 TESTSTADT
:16S: ADDINFO
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TA122 - Cancellation of underlying transaction due to opt-out flag (REPE on RD)
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2.2.3

Field descriptions

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 13A - Linked Message

Swift
Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 11A - Currency of Denomination

Currency in which a financial instrument is currently denominated

B1, Financial Instrument Attributes
:DENO//3!a

Currency of securities account

Message type number of the message referenced in the linkage section.

A1, Linkages
:LINK//3!c

For a pending/compensated OTC/SE transaction with an existing instruction
reference (field "AUFTRAGS-REFERENZ" in CASCADE]), the message type
number of the delivery or match instruction will be displayed. Following
values could occur: 540, 541, 542 or 543. See also 20C::RELA.

:LINK//568 if an MT568 message follows. Then A1 Linkages contains
20C::CORP.

:LINK//564 for a related non-income event. Then A1 Linkages contains the
20C::CORP of the referenced event. This linkage section is displayed only for
MT564 REPE based on holdings.

The following table shows the possible linkages from an income event [TA1xx] to an another related

event.

Overriding event

Parallel settlement of cash (TA125) and

securities (TA232) following an offering (TA280).

The cash distribution and conversion of securities

are carried out on the basis of the same WSS
conversion segment.

Redemption in securities (TA231) with cash

settlement (TA134) Based on a WSS redemption
segment

Repayment in securities (TA231) with or without

cash settlement (TA134]) in the event of a prior
redemption (TA281)

Cash distribution for a warrant (TA122) following

an offering (TA280) or a redemption (TA281)

Repayment of a certificate (TA132) owing to a

November 2024

Linking
Of MT564 With MT564
TA125 TA232
TA232 TA125
TA231 TA134
TA134 TA231
TA134 and/or TA231 TA281
TA122 TA280/ TA281
TA132 TA281
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Overriding event

Linking
Of MT564 With MT564

redemption (TA281)
Field 13B - Linked Message
Swift
Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 13B - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Message type number of the message referenced in the linkage section.

A1, Linkages
:LINK/DAKV/sese.024  [Qualifier)(Data Source Scheme)(Text)

For compensated OTC cross-border or domestic trades with underlying DCP
instruction legs the following setup is used stating the MITI of the underlying
instruction leg in the field 20C::RELA

Qualifier: LINK
Data Source Scheme: DAKV
Text: sese.024

Number assigned by account service to identify the available CA options

E, Corporate Action Options
:CAON//3!c

No usage specific to CEU
For income events always “:CAON//001".

Field 17B - Default Processing Flag

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Clearstream Europe
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This field indicates whether the option will be selected by default if no
instruction is provided for an account.

E, Corporate Action Options
:DFLT//1'a

This field indicates whether the option will be selected by default if no
instruction is provided by the client.

For income events always “:DFLT//Y".
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Field 17B - Certifications Flag

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 19B - Charges/Fees

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

November 2024

Indicates whether certification is required from the account owner

D, Corporate Action Details
:CERT//1a

Indicator for the tax relief at source service by CEU

The indicator will only be used with “CERT//Y”, if CEU offers for the related
income event the tax relief at source service.

Field 17B - Shareholder Rights Directive Indicator

This field indicates whether the announcement was initiated by the fist
intermediary in the custody chain in accordance to SRD II.

E, Corporate Action Options
:SRDC//1la

The indicator “Y” is used if the event is in scope of SRD2 when the underlying
ISIN is in scope of EU-directive 2017/828 from 17. Mai 2017 (SRD2]: All
shares, where the issuer is domiciled in an EU / EEA member state and the
shares are admitted for trading in a regulated market of the EU / EEA.

The indicator “N" is used if the event is in scope of SRD2 but CEU did not
receive the notification/event information from the issuer.

The field will not be displayed if the event (ISIN] is not in scope of SRD2

Amount of money paid for the provision of financial services that cannot be
categorised by another qualifier

E2, Cash Movements
:CHAR//3!a15d

Amount of commission

“:CHAR//" + currency (EUR or non-EUR currency] + amount of commission
(incl. surplus amount]

Charges are not incorporated and not displayed in real-time MT564
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CEU Connectivity Handbook Part 3



Field 19B - Entitled Amount

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 19B - Resulting Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 19B - Gross Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Clearstream Europe
CEU Connectivity Handbook Part 3

Cash amount based on terms of CA event and balance of underlying
securities, entitled account holder (may be positive or negative)

E2, Cash Movements
:ENTL//3'a15d

Net amount of distribution

“:ENTL//” + currency (EUR or non-EUR currency) + net amount of
distribution

For the MT564 REPE on RD - 2 BD / -1 BD, the entitled amount is calculated
on the difference of positions and deductions without considering of trades.

Amount of money resulting from a foreign exchange conversion.

E2, Cash Movements
:RESU//3!a15d

Amount resulting from conversion. Only be used with :92B::EXCH in the same
subsequence.

“:RESU//" + currency + resulting amount from conversion

Field only displayed in the context of multi-currency bonds.

Cash amount before deductions and allowances have been made

E2, Cash Movements
:GRSS//3'a15d

Gross amount of distribution

“:GRSS//” + currency (EUR or non-EUR currency) + gross amount of
distribution
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Field 19B - Market Claim
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Amount of money resulting from a market claim

E2, Cash Movements
:MKTC//3'a15d

Amount of money resulting from a market or reverse claim

“:MKTC//" + currency (EUR or non-EUR currency) + amount of claim

Field 19B - WithholdingTax Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 19B - Additional Tax
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

November 2024
102

Amount of a cash distribution that will be withheld by a tax authority.

E2, Cash Movements
:TAXR//3'a15d

Withholding tax amount of capital gains tax and interest, German withholding
tax without solidarity surcharge

“:TAXR//" + currency (EUR or non-EUR currency) + tax amount (Withholding
tax amount)

The field is only displayed, if tax at source (German or foreign tax] will be
deducted from the gross amount.

Additional taxes which cannot be defined by one of the other qualifiers

E2, Cash Movements
:ATAX//3'a15d

Amount of solidarity surcharge

“:ATAX//" + currency (EUR or non-EUR currency) + solidarity surcharge
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Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Field 20C - Related Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax

Special note:

Clearstream Europe
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Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1, Linkages
:CORP//16x

Transaction reference number
16x

For events based on the WSS event segment:
“3-digit event type code + BID from WSS”.

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 6-digit due
date in the format YYMMDD”

Reference of the linked message previously sent

A1, Linkages
:PREV//16x

:20C::PREV//NONREF

Reference of the linked message previously received

A1, Linkages
:RELA//16x

Claiming of OTC/SE trades: Client’s instruction reference ("TAUFTRAGS-
REFERENZ” in CASCADE]) of the delivery or match instruction.

Claiming of C7 trades: The MITI of the underlying C7 SCS trade.

Claiming of DCP instruction legs: The MITI of the underlying sese.024 is
reported.

16x

If no instruction reference is available, field 20C RELA will not be displayed.
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Field 20C - Sender’s Reference

Swift
Definition: Reference assigned by the sender to unambiguously identify the message
Sequence: A, General Information
Syntax: :SEME//16x
CEU usage
Definition: Technical reference from CEU
Syntax: 16x

Field 20C - Official Corporate Action Reference

Swift
Definition: Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.
Sequence: A, General Information
Syntax: :CAOF//16x
CEU usage
Definition: COAF reference provided by WM
Syntax :20C::COAF//16x
November 2024 Clearstream Europe
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Field 22F - Additional Business Process Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Clearstream Europe

CEU Connectivity Handbook Part 3

Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund

D, Corporate Action Details
:ADDB//4!c

Indicator for a claim
Following codes are used in order to differentiate the underlying transaction:

ACLA:  The MT564 REPE is based on a pending underlying trade. The
claim will be generated first after settlement of the trade during
the following compensation cycle. This indicator can arise in the
context of an expected market claim for an OTC or SE trade.

CLAI: The MT564 REPE is based on a claim just generated with
settlement on payment date of event. This can be a market claim
generated on CEU entitlement date on the basis of a pending
CCP gross/C7 SCS/Eurex trade or Xemac position. It can also be
a reverse claim generated on record date on the basis of an OTC,
SE or CCP/Eurex trade.

ATXF: The MT564 REPE is based on a pending underlying transaction
(OTC, SE or CCP gross/C7 SCS/Eurex transaction). Due to a
mandatory reorganisation event a transformation in cash is
done. On the basis of the nominal value of the pending trade, the
redemption price is transferred from the seller to the buyer. The
transaction price of the pending transaction is transferred from
the buyer to the seller. The transfer of the redemption price and
the transfer of the transaction price are announced by an MT564
REPE. For the transfer of the transactin price, the KADI non
income event type for booking out of the underlying ISIN is used
(for example TA222 or TA220).

For CCP gross/C7 SCS/Eurex transactions, CEU 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.

CNTR:  The MT564 REPE is based on a pending underlying transaction
with an opt-out flag. This means "Cancel Underlying Trade". Due
to the opt-out flag, the respective transaction is not considered
for Corporate Action processing. In the event of a mandatory re-
organisation event, the underlying transaction with an opt-out
flag is cancelled and not transformed or the transaction or
redemption price claimed.
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22F - Offer Type Indicator

Swift
Definition: Specifies the conditions that apply to the offer.
Sequence: D, Corporate Action Details
Syntax: :OFFE//4lc
CEU usage
Syntax: :OFFE//SQUE
Definition: Squeeze Out Bid
Special note: Used in combination with KADI event type TA123 - Squeeze Out.
Field 22F - CA Event Indicator
Swift
Definition: Type of CA event to which the message relates
Sequence: A, General Information
Syntax: :CAEV//4!c
CEU usage
Special note: For the list of indicators used, see section 2.39 below.

Field 22F - CA Option Code

Swift
Definition: This field indicates possible options or choices available to the account
holder.
Sequence: E, Corporate Action Options
Syntax: :CAOP//4'a
CEU usage
Definition: This field indicates the possible options for the client.
Special note: For income events always “:CAOP//CASH" for the distribution of cash.

Field 22F - Mandatory/Voluntary Indicator

Swift
Definition: Indicates whether the event is mandatory, mandatory with options or
voluntary.
Sequence: A, General Information
Syntax: :CAMV//4lc
CEU usage
Special note: For income events always “:CAMV//MAND".
November 2024 Clearstream Europe
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Field 22F - Method of Interest Computation Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 22H - Credit/Debit Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Clearstream Europe
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Specifies the computation method of (accrued) interest of the financial
instrument.

B1, Financial Instrument Attributes
:MICO//4!c

Method of interest computation

CEU matches the key code from WM Datenservice (F93-key table) to the Swift
codes as specified by the German Market Practice Group.

This field indicates whether the amount is a debit or a credit.

E1, Securities Movements
E2, Cash Movements
:CRDB//4!c

Credit/Debit Indicator

E2 - Cash Movements:

“:CRDB//CRED": For payments based on holdings, market claim for the
buyer and reverse claim for the seller.

“:.CRDB//DEBT": In cases of market claim for the seller and reverse
claim for the buyer.

E1 - Securities Movements:

“CRDB//DEBT” Debit of the underlying ISIN in the context of the
following KADI event types:

e« TA120 DVOP

o TA122 EXWA

e TA123TEND

o TA124 EXOF

e TA130-132 REDM/MCAL
e TA133 LIQU/MCAL

e TA140 PCAL

The E1 subsequence will be displayed in the MT564
REPE based on holdings only.
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Field 236G - Function of the Message

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 25D - Processing Status

Swift
Definition:

Sequence:

Syntax:

CEU usage

Special note:

This field identifies the function of the message.

A, General Information
41c

Function of the message

This field is used in the following way:

NEWM if the MT564 REPE is the first notification to the client
REPE replacement with entitlements

CANC cancellation of MT564 REPE

Status to define the completeness of information contained in the notification

A, General Information
:PROC//4\c

MT564 REPE as of entitlement date/record date

“:PROC//COMP”, because this message will be sent after calculation on the
basis of entitlements.

MT564 REPE two or one business days before entitlement date/record date
“:PROC//PREU", “:PROC//PREC” and “:PROC//COMP".

Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

November 2024
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This field identifies the financial instrument.

B, Underlying Securities
E1, Securities Movements
[ISIN1!e12!c]

[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!e12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available. It is the ISIN of the underlying security of the income event and the
ISIN of the transaction respectively.

Clearstream Europe
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Field 36B - Minimum Quantity Sought

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 69A - Interest Period
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Clearstream Europe
CEU Connectivity Handbook Part 3

The minimum quantity of securities the offeror/issuer will purchase or
redeem under the terms of the event. This can be a number or the term "any
and all”.

D, Corporate Action Details
:QTS0//4!c/15d

“Bezogene Stiickelung” [related denomination) in cases of denomination-
related interest payments. This is the denomination to which the interest
payment relates. The related denomination is not always the smallest
denomination of the security.

:QTS0//Quantity Type Code/quantity to which the interest payment (as a cash
amount - see :92F::INTP in E2-CASHMOVE]) is relating

With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise

Period during which the interest rate has been applied.

D, Corporate Action Details
:INPE//8!n/8!n

Interest Period
ISIN1!e12!c (ISIN)

Only used for TA110 in combination with floating rate notes.
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Field 70E - Additional Text (Narrative)

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

November 2024
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Details of a CA event not included in the structured fields of this message

F, Additional Information
:ADTX//10*35x

Details of a transaction which is entitled for market or reverse claims or for
transformation in cash.

“:ADTX//” with the following structured text, depending on the type of trade.
The items in boldface represent constant values:

Compensation for non-CCP stock exchange transactions

Line 1:
Line 2:
Line 3:

Line 4:
Line 5:
Line 6:

Line 7:

Line 8:

MARKET CLAIM OF OTC TRADE or REVERSE CLAIM OF OTC TRADE
TR RELA + trade no. of the underlying trade (10 digits fixed)
TR RELA T2S + T2S Actor Reference of the underlying trade

REF-OWNER-BIC + Party BIC of the underlying trade
TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD]

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

ACTUAL SETTLEMENT DATE + settlement date of the underlying
trade (8 digits, YYYYMMDD)
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for a CCP gross trades

Line 1:

Line 2:
Line 3:
Line 4:
Line 5:
Line 6:

Line 7:
Line 8:
Line 9:

MARKET CLAIM OF CCP GROSS TRADE or REVERSE CLAIM OF

CCP GROSS TRADE

TR RELA + trade no. of the underlying trade (10 digits, fixed)
TR RELA T2S + T2S Actor Reference of the underlying trade
REF-OWNER-BIC + Party BIC of the underlying trade
TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD])

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

TRADING LOCATION + place of trade (3 digits, fixed)
ORDER NO. + order no. (max. 16 digits, variable)
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for C7 SCS trades

Line 1:

Line 2:
Line 3:
Line 4:
Line 5:

Line 6:
Line 7:

MARKET CLAIM OF C7 SCS TRADE or REVERSE CLAIM OF C7 SCS
TRADE
TR RELA + trade no. of the underlying trade (10 digits, fixed)

TR RELA T2S + T2S Actor Reference of the underlying trade
REF-OWNER-BIC + Party BIC of the underlying trade

OWN REF + CASCADE-REFERENZ-NR from the delivery or match
instruction (max. 16 digits)
TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD)

COUNTERPART + CEU account no. of the counterparty (8 digits,
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Line 8:

Line 9:

fixed)

ACTUAL SETTLEMENT DATE + settlement date of underlying C7 SCS
trade (only for settled C7 SCS trade)

KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation of Eurex excercise

Line 1:

Line 2:
Line 3:
Line 4:
Line 5:
Line é:

Line 7:

MARKET CLAIM OF EUREX EXERCISE or REVERSE CLAIM OF

EUREX EXCERCISE

TR RELA + trade no. of the underlying trade (10 digits, fixed)
TR RELA T2S + T2S Actor Reference of the underlying trade
REF-OWNER-BIC + Party BIC of the underlying trade
TRADE DAY + trade date (8 digits, fixed, YYYYMMDD)

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for OTC transactions

Line 1:
Line 2:

Line 3:
Line 4:
Line 5:

Line é:
Line 7:

Line 8:

Line 9:

MARKET CLAIM OF OTC TRADE or REVERSE CLAIM OF OTC TRADE

TR RELA + trade no. of underlying delivery or match instruction (10
digits, fixed)
TR RELA T2S + T2S Actor Reference of the underlying trade

REF-OWNER-BIC + Party BIC of the underlying trade

OWN REF + CASCADE-REFERENZ-NR from the delivery or match
instruction (max. 16 digits)
TRADE DAY -+ trade date (8 digits, fixed, YYYYMMDD)

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

ACTUAL SETTLEMENT DATE + settlement date of the underlying
trade (8 digits, YYYYMMDD]
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation due to Xemac

Line 1:
Line 2:
Line 3:
Line 4:
Line 5:

Clearstream Europe
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XEMAC-TRANSFER

TR RELA + trade no. (10 digits, fixed)

TRANSFERRED ON + date (8 digits, fixed, YYYYMMDD]
COLLATERAL TAKER + CEU account no. (8 digits, fixed)
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)
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Transf

ormation in Cash

Line 1:

TRANSFORMATION OF REDEMPTION PRICE or TRANSFORMATION

OF TRANSACTION PRICE

Line 2:
Line 3:
Line 4:
Line 5:
Line 6:

Line 7:

Transf

TR RELA + trade no. (10 digits, fixed)

TR RELA T2S + T2S Actor Reference of the underlying trade
REF-OWNER-BIC + Party BIC of the underlying trade
TRADE DAY + trade date (8 digits, fixed, YYYYMMDD)

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

ormation in Cash for C7 SCS trades

Line 1:
CL.C7

Line 2:
Line 3:
Line 4:
Line 5:
Line é:

Line 7:

REDEMPTION PRICE CLAIM C7 SCS TRADE or TRANSACTION PRICE
SCS TRADE

TR RELA + trade no. (10 digits, fixed)

TR RELA T2S + T2S Actor Reference of the underlying trade
REF-OWNER-BIC + Party BIC of the underlying trade
TRADE DAY -+ trade date (8 digits, fixed, YYYYMMDD)

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Cancellation Due to Opt-Out Flag

Line 1:

CANCEL OF UNDERLYING INSTRUCTION

Line 2:

TR RELA + trade no. (10 digits, fixed]

Line 3:
Line 4:
Line 5:
Line 6:

Line 7:

TR RELA T2S + T2S Actor Reference of the underlying trade
REF-OWNER-BIC + Party BIC of the underlying trade
TRADE DAY + trade date (8 digits, fixed, YYYYMMDD)

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

(The items in boldface represent constant values.)

Special note: .
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The different types of security transactions and their compensation
processing (as well as their reporting) are described in “Custody
Services - Compensation Rules, Clearstream Europe AG” available on
the Clearstream website www.clearstream.com.

Trade details are not displayed in the MT564 REPE on entitlement
date/record date - 1 BD / - 2BD.

"PAYMENT UPON RECEIPT OF FUNDS"” is displayed in a last additional
line, if CEU clients are only credited with cash and security proceeds
once CEU itself has received the credit confirmation from its agent /
the issuer CSD as from payment date.

Clearstream Europe
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Field 70E - Additional Text (Narrative)

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 70E - Taxation Conditions
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Clearstream Europe
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Details of a CA event not included in the structured fields of this message

F, Additional Information
:ADTX//10*35x

Xemac Suspensions and Terminations

For MT564 REPE based on Xemac suspensions or terminations the free text
“NCB-SUSPENSION" or “NCB-SUSPENSION TERMINATION" is displayed.

“PAYMENT UPON RECEIPT OF FUNDS" is displayed in an additional line, if
CEU clients are only credited with cash and security proceeds once CEU itself
has received the credit confirmation from its agent / the issuer CSD as from
payment date.

Details of the CA event that are not included in the structured fields of this
message

F, Additional Information
:TAXE//10*35x

Display of the single tax bases for calculating the deducted German
withholding tax and solidarity surcharge for funds distribution: domestic
dividend part, REIT part and domestic real estate part.

These distributio parts are summarized in the structured field
:92J::GRSS//INCO.

The domestic interest part could be found in :92J::GRSS//INTR and the
foreign dividend part can be found in :92J::GRSS//INTR

:TAXE//10*35x

Line 1: “DIV/” + currency (WM-EDO050) + domestic dividend part (WM-ED207 -
ED434)

Line 2: “REIT/” + currency (WM-EDO050) + REIT part (WM-ED434)

Line 3: "EXCHANGE RATE/” + currency 1+ “/" + currency 2 + “/" + exchange
rate (WM-ED321), if currency of the taxation base is different to the
distribution currency (always Euro).

Displayed only for TA121.
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Field 70E - Narrative Version

Swift
Definition: Provides reiteration of information that has been included within structured
fields of this message or narrative information not needed for automatic
processing.
Sequence: F, Additional Information
Syntax: :TXNR//10*35x
CEU usage
Definition: Additional text for taxation conditions, not specified in the structured fields of
the message.
Syntax: :TXNR// with the following possible text:

e "USTAX RULE: WITHHOLDING OF TAX"
(US tax rule: to be calculated)

e "USTAX RULE: NO WITHHOLDING OF TAX"
(US tax: Not to be calculated)

Field 90A/B - Generic Cash Price Received per Product

Swift
Definition: Generic cash price received per product by the holder of the underlying
security, either as a percentage or as an amount, for example, reinvestment
price.
Sequence: E2, Corporate Action Options
Syntax: :0FFR//PRCT/[N]15d
:OFFR//ACTU/3!a15d
CEU usage
Definition: Redemption price
Syntax: :OFFR//PRCT/sign + redemption price
:0FFR//ACTU/currency + redemption price
Special note: Only used for event types TA13*.
November 2024 Clearstream Europe
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Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 92A - Additional Tax

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 92A - Charges/Fees

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Clearstream Europe
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Field 90A/B -Cash in Lieu of Shares Price

Cash disbursement in lieu of equities; usually in lieu of fractional quantity,
either as a percentage or as an amount.

E, Corporate Action Options
:CINL//PRCT/[N]15d
:CINL//ACTU/3!a15d

Cash in lieu of shares price
:CINL//PRCT/sign + redemption price
:CINL//ACTU/currency + redemption price
Only used for event types TA134.

Additional taxes which cannot be defined by one of the other qualifiers

E2, Corporate Action Options
:ATAX//IN]15d

Additional tax (German solidarity surcharge)

:ATAX//[N]rate of additional withholding tax (solidarity surcharge)

Amount of money or rate paid for the provision of financial services that
cannot be categorised by another qualifier

E2 Corporate Action Options
:CHAR//IN]15d

Rate of commission
:CHAR//[N]rate of commission

Charges are not incorporated and not displayed in real-time MT564
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Field 92A - Next Factor

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 92A - Previous Factor

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Factor used to calculate the value of the outstanding principal of the financial
instrument (for factored securities) for the next redemption (factor) date

B1, Financial Instrument Attributes
:NWFC//IN]15d

Pool factor

Only used for security type 141.

Factor used to calculate the value of the outstanding principal of the financial
instrument (for factored securities) until the next redemption (factor) date

B1, Financial Instrument Attributes
:PRFC//IN]15d

Pool factor

Only used for security type 141.

Field 92A - Reinvestment Discount Rate to Market

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:
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Rate of discount for securities purchased through a reinvestment scheme as
compared to the current market price of security.

D, Corporate Action Details
:RDIS//[N]15d

Same usage as defined by Swift
Used for KADI event type TA121

Clearstream Europe
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Field 92A - Withholding Tax Rate

Swift
Definition: Percentage of a cash distribution that will be withheld by a tax authority.
Sequence: E2, Corporate Action Options
Syntax: :TAXR//IN]15d
CEU usage
Definition: Withholding tax rate
Syntax: :-TAXR//[N]rate of withholding tax

Field 92A - Applicable Rate

Swift
Definition: Rate applicable to the event announced, for example, redemption rate for
redemption.
Sequence: E2, Corporate Action Options
Syntax: :RATE//IN]15d
CEU usage
Definition: Redemption rate
Syntax: :RATE//[N]redemption rate
Special note: Only used for event types TA14*,
Clearstream Europe November 2024

CEU Connectivity Handbook Part 3 117



Field 92A/F - Interest Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Annual rate of a financial instrument

D, Corporate Action Details
:INTR//[N]15d
:INTR//3!a15d

Annual interest rate

Option A:

:INTR//[N]pro-rated interest rate
Option F:

:INTR//currency + interest amount

Field 92A/F - Interest Rate Used for Payment

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 92F - Gross Dividend Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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The actual interest rate used for the payment of the interest for the specified
interest period.

E2, Corporate Action Options
:INTP//[N]15d
:INTP//3!a15d

Interest rate used for payment
Option A:

:INTP//[N]pro-rated interest rate
Option F:

:INTP//currency + interest amount

Cash dividend amount per share before deductions or allowances have been
made

E2, Corporate Action Options
:GRSS//3!a15d

Gross dividend rate

:GRSS//currency + dividend/distribution amount

Clearstream Europe
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Field 92B - Exchange Rate

Swift
Definition: Currency exchange rate applicable to the CA event
Sequence: E2, Cash Movements
Syntax: :EXCH//3!a/3'a /IN]15d
CEU usage
Definition: Exchange rate
Syntax: :EXCH//first currency + second currency + [N]exchange rate
Special note: Only used for multi-currency bonds.

Field 92J - Proportional Disbursement of Dividend - Interest

Swift
Definition: Rate relating to the underlying security for which interest is paid
Sequence: E2, Corporate Action Options
Syntax: :GRSS//INTR/3'a15d/4!c
CEU usage
Definition: The field contains the portion of the distributed or reinvested amount
attributable to interest, serving as the basis of calculation of investment
income tax (ED209).
Syntax: :GRSS//INTR/currency + interest portion of funds distribution
Special note: Used for KADI event type TA121/127.
Clearstream Europe November 2024
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Field 92J - Proportional Disbursement of Dividend - Abroad

Swift
Definition: Rate relating to the underlying security for which other income is paid.
Sequence: E2, Corporate Action Options
Syntax: :GRSS//S0IC/3!a15d/4!c
CEU usage
Definition: This field contains the portion of the distributed or reinvested amount
attributable to non-German dividends and REIT, serving as the basis of
calculation of investment income tax (ED208).
Syntax: :GRSS//SOIC/currency + non-German dividend and REIT portion of funds
distribution/ACTU
Special note: Used for KADI event type TA121/127.

Field 92J - Proportional Disbursement of Dividend - Real Estate

Swift
Definition: Rate relating to the underlying security for which interest is paid
Sequence: E2, Corporate Action Options
Syntax: :GRSS//REES/3!a15d/4!c
CEU usage
Definition: Display of tax bases for calculating the German withholding tax and solidarity
surcharge: domestic real estate part (ED235).
Syntax: :GRSS//REES/currency + domestic real estate part of funds
distribution/ACTU
Special note: Used for KADI event type TA121/127.
Field 92J - Taxable Portion
Swift
Definition: Rate relating to the underlying security for which tax is charged.
Sequence: E2, Corporate Action Options
Syntax: :GRSS//TXBL/3!a15d/4!c
CEU usage
Definition: Proportionate distribution rate which is subject to taxation [sum of tax
assessment bases).
Syntax: :GRSS//TXBL/currency + sum of tax assessment bases/ACTU
Special note: Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero. Thus, an
indication of this field can take place for the KADI event types TA110, TA120,
TA121, TA125, TA126 and TA127 only. For TA110, the portion is displayed as
rate in percent.
November 2024 Clearstream Europe
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Field 92J - Tax Free Portion
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Rate relating to the underlying security which is not taxable.

E2, Corporate Action Options
:GRSS//TXFR/3!a15d/4lc

Proportionate distribution rate which is free from taxation (gross distribution
rate minus the sum of tax assessment bases).

:GRSS//TXFR/currency + (gross distribution rate minus sum of tax
assessment bases)/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero. Thus, an
indication of this field can take place for the KADI event types TA110, TA120,
TA121, TA125, TA126 and TA127 only. For TA110, the portion is displayed as
rate in percent.

Field 93B - Pending Delivery (Balance)

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Clearstream Europe
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Balance of securities pending delivery

B2, Account Information
:PEND//4!c/[N]15d

REPE on record date - 1 BD / -2 BD: Sum of the nominal of pending sales
(OTC/SE transactions AA01, AAOT W or P and AAQ9, CCP gross trades, C7 SCS
trades)

REPE on record date in the evening: Nominal value of the transaction (sell)

REPE during compensation cycle: Nominal value of the settled transaction
(sell)

:PEND//Quantity Type Code/[NInominal of sell
With Quantity Type Code:

e FAMT for bonds (security class R)

o UNIT otherwise

Used for an advice of a market or reverse claim or an entered cash claim or
for an early cash disposition on CEU entitlement date/record date - 1BD /- 2
BD.
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Field 93B - Pending Receipt (Balance)

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Balance of securities pending receipt

B2, Account Information
:PENR//4!c/[N]15d

REPE on record date - 1 BD / -2 BD: Sum of nominal of pending purchases
(AAO1, AADOT W or P and AA09, CCP gross trades, C7 SCS trades)

REPE on record date in the evening: Nominal value of the transaction (buy)

REPE during compensation cycle: Nominal value of the settled transaction
(buy)

:PENR//Quantity Type Code/[NInominal of buy
With Quantity Type Code:

e FAMT for bonds (security class R)

e UNIT otherwise

Used for an advice of a market or reverse claim or an entered cash claim or
for an early cash disposition on CEU entitlement date/record date - 1 BD /- 2
BD.

Field 93B - Settlement Position (Balance)

Swift

Definition:

Sequence:

Syntax:
CEU usage

Definition:

Syntax:

Special note:

November 2024
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Balance of securities representing only settled transactions, not including
pending transactions

B2, Account Information
:SETT//4c/[N]15d

Settlement Position without subtraction of deductions
:SETT//Quantity Type Code/[N]entered position
With Quantity Type Code:

e FAMT for bonds (security class R)

o UNIT otherwise

Used for an MT564 REPE on CEU entitlement date/record date - 1 BD / 2 BD:
Holdings at end of day (18:00) without subtraction of deductions

Used for an MT564 REPE on CEU entitlement date after event processing
93B::SETT = entitled holdings for event processing without subtraction of
deductions

Clearstream Europe
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Field 93B - Total Eligible for CA (Balance)

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 95Q - Paying Agent
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Clearstream Europe
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Total balance of securities eligible for this CA event. The calculation of the
entitlement is based on this balance.

B2, Account Information
:ELIG//4!c/IN]15d

Total eligible for corporate action.
MT564 REPE on entitlement date/record date - 1BD / 2BD

:ELIG//Quantity Type Code/entered position - deductions - sum of nominal of
pending sales + sum of nominal of pending purchases (= 93B::SETT with
subtraction of deductions - 93B::PEND + 93B::PENR])

MT564 REPE on the basis of holdings on entitlement date/record date after
event processing

:ELIG//Quantity Type Code/entered position - deductions (= 93B::SETT with
subtraction of deductions)

Notification on the basis of compensations for settled transactions

:ELIG//Quantity Type Code/[NInominal of settled transaction
With Quantity Type Code:

e FAMT for bonds (security class R)

e UNIT otherwise

Name of the paying agent

F, Additional Information
:PAYA//4*35x

Agent appointed to execute the payment for the corporate action event on
behalf of the issuer company/offering party.

4*35x
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Field 97A - Cash Account

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 97A - Safekeeping Account

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

November 2024

Cash account

E2, Cash Movements
:CASH//35x

Number of the client’'s DCA in T2S
17'x

Account for the safekeeping of financial instruments

B2, Account Information
:SAFE//35x

Number of the client’'s account in CASCADE
8!n, for example, 99990000

Field 98A - Ex-Dividend or Distribution Date

Date/time when ex dividend trading starts in the underlying security

D, Corporate Action Details
:XDTE//8!n

Ex-date of the event
YYYYMMDD

The ex-date will not be indicated for reorganisation events (TA122-124) and
not for the KADI event types TA13x and TA14x.
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Field 98A - Late Trading Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 98A - Payment Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 98A - Record Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Clearstream Europe
CEU Connectivity Handbook Part 3

Date/time at which the securities to be reorganised will cease to be tradeable

E1, Securities Movements
:LTRD//8!n

Last trading day
YYYYMMDD
Displayed only for the KADI event types TA122, TA123 and TA124.

Date/time when distribution is due to take place (cash and/or securities)

E1, Securities Movements
E2, Cash Movements
:PAYD//8!n

Payment date of the event
YYYYMMDD
E1: Payment date of the derecognition of the underlying securities

E2: Payment date of the cash amount

Date on which settled positions are struck in the books of the Issuer.

D, Corporate Action Details
:RDTE//8!n

Record date of the event
YYYYMMDD

With the introduction of the record date in the German market there will be a
new sequence of event dates (ex-date/Rrecord date/payment date) for the
processing of income distribution events. The entitled holdings for the events
are no longer determined one business day before ex-date, but instead on
the announced record date, which is generally for securities where Germany
is the depository country one business day after the ex-date. The payment
date is generally one business day after the record date.
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Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit
entry).

E2, Cash Movements
:VALU//8!n

Value date of the event
YYYYMMDD

For payments upon receipt of funds, the value date is announced as unknown
as long as CEU has not received the credit confirmation from its agent /
issuer CSD.

Field 98C - Deadline for Tax Breakdown Instructions

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

November 2024
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Date/time until which tax breakdown instructions will be accepted

D, Corporate Action Details
:TAXB//8!né!n

CEU deadline for clients’ instructions relating to the tax relief at source
service.

YYYYMMDDhhmmss

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated
YYYYMMDDHHMMSS
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Field 99A - Number of Days Accrued

Swift
Definition: Number of days accrued
Sequence: D, Corporate Action Details
Qualifier: :DAAC
Syntax: :DAAC//INI3!c
CEU usage
Definition: Number of days used for calculating the accrued interest. This field will be
used for TA11x.
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2.3

Income MT566 (confirmations on the basis of holdings and compensation)

This message is sent to the client as a confirmation for the cash settlement resulting from KADI-
processing of an income event and following trade compensations. MT566 messages, which confirm
cash distribution on base of holdings, will be generated on main- and sub-account basis without
aggregation of entitlements. MT566 messages, which confirm settlement of cash claims, will be
generated for each compensated trade.

First MT566 messages will be sent on payment date and following messages during the 20 business
day compensation cycle. The market claiming of a transaction in the evening results in a cash
settlement and MT566 transmission on the following business day, if payment date is reached.

The KADI-processing of an income event cancellation and re-run results in further MT566 reversal
and new messages for already booked cash payments on base of holdings and claims. The
processing of cancellations and re-runs can take place intraday as of payment date of event which
means, that the KADI-processing of cancellation and re-run, the cash settlement and the MT566
transmission can arise on the same day incorporating holdings and transactions.

Sequence A contains the reference to the income event and thus to the MT564 pre-advice message
that has been sent out. Sequence B identifies the security underlying the event and shows either the
positions in the client's CASCADE account or the nominal value of the transaction for which claim has
been paid. Sequence C contains details of the event and sequence D shows the cash credit or cash
debit for the client.

In cases of the confirmation of a cash settlement in relation to a market or reverse claim, sequence E
contains details for referencing to the trade. An existing deliverer’s instruction reference is displayed
in the subsequence A1.

The following description of formats is based on the original Swift manuals in English to avoid
confusions in terminology.
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2.3.1

Overview

Tag Status ‘ Field name Format

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//4!c

98C 0 Preparation Date :PREP//8!n6!n

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK
20C M CA Reference :CORP//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
20C M Previous Reference :PREV//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Related Message Reference :RELA//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Market Infrastructure  :MITI//16x
Transaction Identifier
16S M End of Block LINK

End of Subsequence A1 Linkages
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Status

Field name

16S M End of Block GENL

End of Sequence A General Information

Mandatory Sequence B Underlying Securities

16R M Start of Block USECU

97A M Safekeeping Account :SAFE//35x

35B M Identification of FI [ISIN1le12!c]
[4*35x]

Optional Subsequence B1 Financial Instrument Attributes

16R M Start of Block FIA

22F 0 Method of Interest Computation :MICO//4!c

Indicator

1A 0 Currency of Denomination :DENO//3!a

92A 0 Previous Factor :PRFC//IN]15d

92A 0 Next Factor :NWFC//[N]15d

165 M End of Block FIA

End of Subsequence B1 Financial Instrument Attributes

93B 0 Total Eligible for CA Balance :ELIG//4!c/[N]15d

93B 0 Settlement Position Balance :SETT//41c/[N]15d

93B M Confirmed Balance :CONB/4!c/[N]15d

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence C Corporate Action Details

16R M Start of Block CADETL

98A 0 Ex-Dividend or Distribution Date :XDTE//8!n

98A 0 Record Date :RDTE//8!n

99A 0 Number of Days Accrued :DAAC//INI3!n

92A or 92F 0 Interest Rate :INTR//[N]15d
:INTR//3!a15d

92A 0 Reinvestment Discount Rate to Market :RDIS//IN]15d

36B 0 Minimum Quantity Sought :QTS0//4!c/15d

22F 0 Additional Business Process Indicator :ADDB//4!c

22F 0 Offer Type Indicator :OFFE//SQUE

16S M End of Block CADETL

End of Sequence C Corporate Action Details

Mandatory Sequence D Corporate Action Confirmation
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Tag Status ‘ Field name Format

16R M Start of Block CACONF

13A 0 CA Option Number :CAON//3!c

22H M CA Option Code :CAOP//CASH

11A 0 Currency Option :0PTN//3!a

90A or 90B 0 Cash in Lieu of Shares Price :CINL//PRCT/INI15d

:CINL//ACTU/3!a15d

Repetitive Optional Subsequence D2 Cash Movements

16R M Start of Block CASHMOVE
22H M Credit/Debit Indicator :CRDB//4!c
97A 0 Cash Account :CASH//35x
Repetitive Optional Subsequence D2a Cash Parties (for Reg-Uber)

16R M Start of Block CSHPRTY

95Q M Beneficiary of Money :BENM//4*35x
97A 0 Cash Account :CASH//8!n
16S M End of Block CSHPRTY

End of Subsequence D2a Cash P

arties

Real Estate

19B M Posting Amount :PSTA//3!a15d

19B 0 Resulting Amount :RESU//3!a15d

19B 0 Charges/Fees :CHAR//3!a15d

19B 0 Gross Amount :GRSS//31a15d

19B 0 Market Claim :MKTC//3!a15d

198B 0 Withholding Tax Amount :TAXR//3!a15d

198B 0 Additional Tax :ATAX//3!a15d

98A M Posting Date :POST//8!In

98A M Value Date :VALU//8!n

98A 0 Payment Date :PAYD//8!n

92F 0 Gross Dividend Rate GRSS//3!al15d

92J 0 Proportional Disbursement of Dividend - | :GRSS//INCO/3!a15d/AC
Domestic DE TU

92J 0 Proportional Disbursement of Interest :GRSS//INTR/3!a15d/AC

TU

92) 0 Proportional Disbursement of Dividend - | :GRSS//S0IC/3!a15d/AC
Abroad TU

92J 0 Proportional Disbursement of Dividend - | :GRSS//REES/3!a15d/A

CTU
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Tag Status ‘ Field name Format

92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC
TU

92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU

92A 0 Withholding Tax Rate :TAXR//[N]15d

92A 0 Charges/Fees .CHAR//[N]15d

92A 0 Additional Tax :ATAX//[N]15d

92A 0 Applicable Rate RATE//[N]15d

92A or 92F 0 Interest Rate Used for Payment :INTP//IN]15d
:INTP//3'a15d

92B 0 Exchange Rate :EXCH//3'a/3!a/15d

90B 0 Generic Cash Price Received per Product | :0FFR//ACTU/3!a15d

16S M End of Block CASHMOVE

End of Subsequence D2 Cash Movements

16S M End of Block CACONF

End of Sequence D Corporate Action Confirmation

Optional Sequence E Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//10*35x

70E 0 Taxation Conditions :TAXE//10*35x

70E 0 Narrative Version :TXNR//10*35x

95Q 0 Paying Agent :PAYA//4*35x

16S M End of Block ADDINFO

End of Sequence E Additional Information
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2.3.2 Examples

TA110 - Interest on the basis of positions
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TA110 - Xemac Transfer
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TA120 - Foreign Dividend on the basis of positions
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TA120 - German Dividend on the basis of positions
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TA120 - Market Claim of OTC trade

:16R:
:20C:
:20C:
:20C:
:23G:
1 22F:
:98C:
:16R:
:20C:
:16S:
:16S:
:16R:
:97A:
:35B:

:16R:
:11A:
:16S:
:93B:
NGISE
:16R:
:98A:
:98A:
1 22F:
:16S:
:16R:
:13A:
:22H:
:16R:
:22H:
:97A:
:19B:
:19B:
:19B:
:19B:
:19B:
:98A:
:98A:
:98A:
:92F:
:92A:
:92A:
:92J:
:16S:
:16S:
:16R:
:70E:

893508

EHlGSE

GENL
:CORP//1202020109387800
:SEME/ /KADO050214795647
:COAF//DE0123456789E003

NEWM

:CAEV//DVCA
:PREP//20200624050214

LINK

:MITI//2011186284200480

LINK

GENL

USECU

:SAFE//XXXX0000

ISIN DE0001234567

TESTISIN

FIA

:DENO/ /EUR

FIA

:CONB//UNIT/214,

USECU

CADETL

:XDTE/ /20201119

:RDTE/ /20201120

:ADDB//CLAI

CADETL

CACONF

:CAON//001

:CAOP//CASH

CASHMOVE

:CRDB//CRED

:CASH//CLIENT DCA
:PSTA//EUR357, 38
:MKTC//EUR357, 38
:GRSS//EUR357, 38

: TAXR//EUR89, 35
:ATAX//EUR4, 91

:POST/ /20201124
:VALU//20201124

:PAYD/ /20201123
:GRSS//EURL, 67

:TAXR/ /25,

:ATAX//5,5

:GRSS//TXBL/EUR1, 670000000 /ACTU
CASHMOVE

CACONF

ADDINFO

:ADTX//MARKET CLAIM OF OTC TRADE
TRADE-REF0006892786
TRADE-REF T2SC0B003295548D61
TRADE-REF MITI2011246419244513
REF-OWNER-BICDAKVDEFFXXX

TR RELA0003627114

TR RELA T2SCH1600744805073P
REF-OWNER-BICTESTDEFFXXX
TRADE DAY20200618
COUNTERPARTxxxx0000
:ADTX//ACTUAL SETTLEMENT DATE20201123
KADI-LFNR 84313
:PAYA//INTERNATIONAL TESTBANK
NEW TOWN GATE

GB-LONDON EC2M XY1Z

ADDINFO
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TA120 - Reverse Claim of OTC transaction

:16R: GENL

:20C: :CORP//1202015100500000
:20C: :SEME//KAD3114936664149
:20C: :COAF//DE0123456789E002
:23G: NEWM

:22F: :CAEV//DVCA

:98C: :PREP//20151103114936
:16S: GENL

:16R: USECU

:97A: :SAFE//11xx0000

:35B: ISIN DE0001234567

TESTISIN
:16R: FIA
:11A: :DENO//EUR
:16S: FIA
:93B: :CONB//UNIT/90,
:16S: USECU

:16R: CADETL
:98A: :XDTE//20151007
:98A: :RDTE//20151009
:22F: :ADDB//CLAI
:16S: CADETL
:16R: CACONF
:13A: :CAON//001
:22H: :CAOP//CASH
:16R: CASHMOVE
:22H: :CRDB//CRED
:97A: :CASH//CEU DCA
:19B: :PSTA//EUR180,
:19B: :MKTC//EUR180,
:19B: :GRSS//EUR180,
:98A: :POST//20151103
:98A: :VALU//20151103
:98A: :PAYD//20151012
:92F: :GRSS//EUR2,
:92J: :GRSS//TXBL/EUR1,000000000/ACTU
:92J: :GRSS//TXFR/EUR1,000000000/ACTU
:16S: CASHMOVE
:16S: CACONF
:16R: ADDINFO
:70E: :ADTX//REVERSE CLAIM OF OTC TRADE
TR RELA0000442233
T2S-ACTOR-REFE12345678901234
REF-OWNER-BICDAKVDEFFXXX
TRADE DAY20151007
COUNTERPART71120000
ACTUAL SETTLEMENT DATE20151009
KADI-LFNR 00309
:95Q: :PAYA//
INTERNATIONAL TESTBANK
NEW TOWN GATE
GB-LONDON EC2M XY1Z
ADDINFO

:16S:
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TA120 - Market Claim non-CCP SE transaction

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:98C:
:16R:
:20C:
ENRGISE
ENRGISE
:16R:
:97A:
:35B:

:16R:
:11A:
:16S:
:93B:
:16S:
:16R:
:98A:
:98A:
:22F:
:16S:
:16R:
:13A:
82203
:16R:
:22H:
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:98A:
:92F:
:92J:
:92J:
:16S:
:16S:
:16R:
:70E:

:950:
MUSTERBANK
MSUTERWEG
D-11111 TE

GENL
:CORP//1202015056836800
:SEME//KAD2101838774339
:COAF//DE0123456789E002

NEWM

:CAEV//DVCA
:PREP//20151002101838

LINK

:RELA//0000000008

LINK

GENL

USECU

:SAFE//71xx0000

ISIN DE0001234567

TESTISIN

FIA

:DENO/ /EUR

FIA

:CONB//UNIT/N70,

USECU

CADETL

:XDTE//20150930

:RDTE/ /20150929

:ADDB//CLAI

CADETL

CACONF

:CAON/ /001

:CAOP//CASH

CASHMOVE

:CRDB//DEBT

:CASH//CLIENT DCA
:PSTA//EURT0,

:MKTC//EUR70,

:GRSS//EUR70,
:POST//20151002

:VALU/ /20151002
:PAYD//20150930

:GRSS//EURL,
:GRSS//TXBL/EURO, 770000000 /ACTU
:GRSS//TXFR/EURO, 230000000/ACTU
CASHMOVE

CACONF

ADDINFO

:ADTX//MARKET CLAIM OF OTC TRADE
TR RELA0000000008
T2S-ACTOR-REFE12345678901234

REF-OWNER-BICDAKVDEFFXXX
TRADE DAY20150929
COUNTERPART71210000

ACTUAL SETTLEMENT DATE20151001

KADI-LENR 00102

:PAYA//

99
STSTADT :16S: ADDINFO
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TA120 - Market Claim of CCP Gross trade

:16R: GENL

:20C: :CORP//1202015100500000
:20C: :SEME//KAD3114936068574
:20C: :COAF//DE0123456789E002
:23G: NEWM

:22F: :CAEV//DVCA

:98C: :PREP//20151103114936

:16R: LINK

:20C: :RELA//0002000025
:16S: LINK

:16S: GENL

:16R: USECU

:97A: :SAFE//71xx0000
:35B: ISIN DE0001234567

TESTISIN
:16R: FIA
:11A: :DENO//EUR
:16S: FIA
:93B: :CONB//UNIT/N210,
:16S: USECU

:16R: CADETL
:98A: :XDTE//20151007
:98A: :RDTE//20151009
:22F: :ADDB//CLAI
:16S: CADETL
:16R: CACONF
:13A: :CAON//001
:22H: :CAOP//CASH
:16R: CASHMOVE
:22H: :CRDB//DEBT
:97A: :CASH//CLIENT DCA
:19B: :PSTA//EUR420,
:19B: :MKTC//EUR420,
:19B: :GRSS//EUR420,
:98A: :POST//20151103
:98A: :VALU//20151103
:98A: :PAYD//20151012
:92F: :GRSS//EUR2,
:92J: :GRSS//TXBL/EUR1,000000000/ACTU
:92J: :GRSS//TXFR/EUR1,000000000/ACTU
:16S: CASHMOVE
:16S: CACONF
:16R: ADDINFO
:70E: :ADTX//MARKET CLAIM OF CCP GROSS TRADE
TR RELA0002000025
TRADE DAY20151006
COUNTERPART85010000
TRADING LOCATION130
ORDER NO.1021510082000025
KADI-LFNR 00309
T2S-ACTOR-REFE12345678901234
REF-OWNER BICDAKVDEFFXXX
:95Q: :PAYA//
INTERNATIONAL TESTBANK
NEW TOWN GATE
GB-LONDON EC2M XY17
:16S: ADDINFO
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TA120 - Market Claim of C7 SCS trade

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:98C:
:16R:
:20C:
:16S:
:16S:
:16R:
:97A:
:35B:

:16R:
:11A:
ERNGISE
:93B:
:16S:
:16R:
:98A:
:98A:
82218'3
s1GSg
:16R:
:13A:
122H:
:16R:
32208
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:98A:
:92F:
:92J:
:16S:
:16S:
:16R:
:70E:

:70E:

:950:

:16S:

GENL

:CORP//1202021081800000

:SEME/ /KADQ092300833792
:COAF//DE0123456789I001

NEWM

:CAEV//DVCA
:PREP//20210826092300

LINK

:MITI//2107142010411759

LINK

GENL

USECU

:SAFE//85010000

ISIN DE0001234567

TESTISIN

FIA

:DENO/ /EUR

FIA

:CONB/ /UNIT/N300,

USECU

CADETL

:XDTE//20210824

:RDTE/ /20210825

:ADDB//CLAI

CADETL

CACONF

:CAON//001

:CAOP//CASH

CASHMOVE

:CRDB//DEBT
:CASH//CDEEUREUXCDEFFXXXECAGSETTLEMENTDCA
:PSTA//EUR1200,

:MKTC//EUR1200,

:GRSS//EUR1200,
:POST//20210826

:VALU/ /20210826

:PAYD/ /20210826

:GRSS//EUR4,
:GRSS//TXBL/EUR4,000000000/ACTU
CASHMOVE

CACONF

ADDINFO

:ADTX//MARKET CLAIM OF C7 SCS TRADE
TRADE-REF0008567035

TRADE-REF T2SC180092008 1343
TRADE-REF MITI2108262047520690
REF-OWNER-BICDAKVDEFFXXX

TR RELA0008544057

TR RELA T2SSAM1407M00015262
REF-OWNER-BICEUXCDEFFCCP

OWN REF1407X00015262

TRADE DAY20210714
:ADTX//COUNTERPART32430000
ACTUAL SETTLEMENT DATE20210825
KADI-LEFNR 01304

:PAYA//CEU W/KUNDENSIMULATION CRC
MERGENTHALERALLEE 61

DE-65760 ESCHBORN

ADDINFO
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TA120 - Reverse Claim of CCP Gross Trade

:16R: GENL

:20C: :CORP//1202015100500000
:20C: :SEME//KAD3114936972800
:20C: :COAF//DE0123456789E002
:23G: NEWM

:22F: :CAEV//DVCA

:98C: :PREP//20151103114936

:16R: LINK

:20C: :RELA//0002000027
:16S: LINK

:16S: GENL

:16R: USECU

:97A: :SAFE//40xx0000
:35B: ISIN DE0001234567

TESTISIN
:16R: FIA
:11A: :DENO//EUR
:16S: FIA
:93B: :CONB//UNIT/220,
:16S: USECU

:16R: CADETL
:98A: :XDTE//20151007
:98A: :RDTE//20151009
:22F: :ADDB//CLAT
:16S: CADETL
:16R: CACONF
:13A: :CAON//001
:22H: :CAOP//CASH
:16R: CASHMOVE
:22H: :CRDB//CRED
:97A: :CASH//CLIENT DCA
:19B: :PSTA//EUR440,
:19B: :MKTC//EUR440,
:19B: :GRSS//EUR440,
:98A: :POST//20151103
:98A: :VALU//20151103
:98A: :PAYD//20151012
:92F: :GRSS//EUR2,
:92J: :GRSS//TXBL/EUR1,000000000/ACTU
:92J: :GRSS//TXFR/EUR1,000000000/ACTU
:16S: CASHMOVE
:16S: CACONF
:16R: ADDINFO
:70E: :ADTX//REVERSE CLAIM OF CCP GROSS TRADE
TR RELA0002000027
TRADE DAY20151007
COUNTERPART85010000
TRADING LOCATION130
ORDER NO.1021510082000027
KADI-LFNR 00309
T2S-ACTOR-REFE12345678901234
REF-OWNER BICDAKVDEFFXXX
:95Q: :PAYA//
INTERNATIONAL TESTBANK
NEW TOWN GATE
GB-LONDON EC2M XY17
:16S: ADDINFO
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TA121 - Distribution by investment funds
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TA121 - Market claim for a settled OTC transaction - foreign client - under consideration of UCITS IV
Directive, effective from 1 January 2012)

:16R: GENL

:20C: :CORP//1212014092900000
:20C: :SEME//KAD9102105346596
:20C: :COAF//DE0123456789E003
:23G: NEWM

:22F: :CAEV//DVCA

:98C: :PREP//20141009102105
:16S: GENL

:16R: USECU

:97A: :SAFE//70xx0000

:35B: ISIN DE0001234567

TESTISIN
:16R: FIA
:11A: :DENO//EUR
:16S: FIA
:93B: :CONB//UNIT/10,
:16S: USECU

:16R: CADETL
:98A: :XDTE//20141008
:98A: :RDTE//20141007
:22F: :ADDB//CLATI
:16S: CADETL
:16R: CACONF
:13A: :CAON//001
:22F: :CAOP//CASH
:16R: CASHMOVE
:22H: :CRDB//CRED
:97A: :CASH//CLIENT DCA
:19B: :PSTA//EUR9, 21
:19B: :MKTC//EUR9,21
:19B: :GRSS//EURI1O,
:19B: :TAXR//EURO, 75
:19B: :ATAX//EURO, 04
:98A: :POST//20141009
:98A: :VALU//20141009
:98A: :PAYD//20141008
:92F: :GRSS//EURI1,
:92A: :TAXR//25,
:92A: :ATAX//5,5
:92J: :GRSS//INCO/EUR0,200000000/ACTU
:92J: :GRSS//INTR/EURO,400000000/ACTU
:92J: :GRSS//SOIC/EUR0,300000000/ACTU
:92J: :GRSS//REES/EUR0,100000000/ACTU
:92J: :GRSS//TXBL/EURO,300000000/ACTU
:92J: :GRSS//TXFR/EURO,700000000/ACTU
:16S: CASHMOVE
:16S: CACONF
:16R: ADDINFO
:70E: :ADTX//MARKET CLAIM OF OTC TRADE
TR RELAO000060164
T2S-ACTOR-REFE12345678901234
REF-OWNER-BICDAKVDEFFXXX
TRADE DAY20141007
COUNTERPART71120000
ACTUAL SETTLEMENT DATE20141008
KADI-LFNR 00087
:70E: :TAXE//DIV/EURO,100000000
REIT/EUR0, 100000000
:95Q: :PAYA//
MUSTERBANK
MUSTERWEG 99
D-11111 TESTSTADT :16S: ADDINFO
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TA121 - Market claim for a settled OTC transaction - domestic client - under consideration of UCITS
IV Directive, effective from 1 January 2012

:16R: GENL

:20C: :CORP//1212014092900000
:20C: :SEME//KAD9102105207123
:20C: :COAF//DE0123456789E003
:23G: NEWM

:22F: :CAEV//DVCA

:98C: :PREP//20141009102105
:16S: GENL

:16R: USECU

:97A: :SAFE//70xx0000

:35B: ISIN DE0001234567

TESTISIN
:16R: FIA
:11A: :DENO//EUR
:16S: FIA
:93B: :CONB//UNIT/30,
:16S: USECU

:16R: CADETL

:98A: :XDTE//20141008

:98A: :RDTE//20141007

:22F: :ADDB//CLAI

:16S: CADETL

:16R: CACONF

:13A: :CAON//001

:22F: :CAOP//CASH

:16R: CASHMOVE

:22H: :CRDB//CRED

:97A: :CASH//CLIENT DCA

:19B: :PSTA//EUR30,

:19B: :MKTC//EUR30,

:19B: :GRSS//EUR30,

:98A: :POST//20141009

:98A: :VALU//20141009

:98A: :PAYD//20141008

:92F: :GRSS//EURI1,

:92J: :GRSS//INCO/EUR0,200000000/ACTU

:92J: :GRSS//INTR/EURO,400000000/ACTU

:92J: :GRSS//SOIC/EUR0O,300000000/ACTU

:92J: :GRSS//REES/EUR0,100000000/ACTU

:92J: :GRSS//TXBL/EURO,300000000/ACTU

:92J: :GRSS//TXFR/EURO, 700000000/ACTU

:16S: CASHMOVE

:16S: CACONF

:16R: ADDINFO

:70E: :ADTX//MARKET CLAIM OF OTC TRADE
TR RELA0000060166
T2S-ACTOR-REFE12345678901234
REF-OWNER-BICDAKVDEFEFXXX
TRADE DAY20141007
COUNTERPART70030000
ACTUAL SETTLEMENT DATE20141008
KADI-LFNR 00087

:70E: :TAXE//DIV/EUR0, 100000000
REIT/EURO, 100000000

:95Q: :PAYA//CACEIS BANK DEUTSCHLAND GMBH
LILIENTHALALLEE 34-36
D-80939 MUENCHEN

:16S: ADDINFO
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TA122 - Automatic exercise of warrants
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TA130 - Total redemption
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TA132 - Redemption of certificates
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TA140 - Partial redemption with reduction of nominal value
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TA141 - Partial redemption without reduction of nominal value

November 2024 Clearstream Europe
150 CEU Connectivity Handbook Part 3



TA110 - Interest Payment for BUND
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2.3.3

Field descriptions

Field 11A - Currency of Denomination

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 11A - Currency Option

Field 13A - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

November 2024
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Currency in which a financial instrument is currently denominated

B1, Financial Instrument Attributes
:DENO//3!a

Currency of securities account

Currency in which the cash disbursed from an interest or dividend payment is
offered

D, Corporate Action Confirmation
:0PTN//3'a

Second currency

Only used for multi-currency bonds

Number assigned by account service to identify the available CA options

D, Corporate Action Confirmation
:CAON//3!c

No usage specific to CEU
For income events generally “"CAON//001"

Clearstream Europe
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Field 13A - Linked Message

Swift
Definition:

Sequence:
Qualifier:

Syntax:

CEU usage

Special note:

Field 13B - Linked Message

Swift
Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 19B - AdditionalTax

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Clearstream Europe
CEU Connectivity Handbook Part 3

Message type number of the message referenced in the linkage section.

A1, Linkages
:LINK
:LINK//3lc

For a compensated OTC/SE transaction with existing instruction reference
(field "AUFTRAGS-REFERENZ" in CASCADE], the message type number of
the delivery or match instruction will be displayed. Following values could

occur: 540, 541, 542 or 543. See also 20C::RELA.

Message type number of the message referenced in the linkage section.

A1, Linkages

:LINK/DAKV/sese.024 (Qualifier)(Data Source Scheme])(Text)

For compensated OTC cross-border or domestic transactions with underlying
DCP instruction legs the following setup is used stating the MITI of the
underlying instruction leg in the field 20C::RELA.

Qualifier: LINK
Data Source Scheme: DAKV
Text: sese.024

Additional taxes which cannot be defined by one of the other qualifiers

D2, Cash Movements
:ATAX//3'a15d

Amount of solidarity surcharge

“:ATAX//" + currency (EUR or non-EUR currency] + amount of solidarity
surcharge
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Field 19B - Charges/Fees
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 19B - Gross Amount
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 19B - Market Claim
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

November 2024
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Amount of money paid for the provision of financial services that cannot be
categorised by another qualifier

D2, Cash Movements
:CHAR//3!a15d

Commission amount

“:CHAR//" + currency (EUR or non-EUR currency) + commission amount
(incl. surplus amount)

Cash amount before deductions and allowances have been made

D2, Cash Movements
:GRSS//3'a15d

Gross amount of distribution

“:GRSS//” + currency (EUR or non-EUR currency) + gross amount of
distribution

Amount of money resulting from a market claim

D2, Cash Movements
:MKTC//3'a15d

Claim amount resulting from reversal or market claiming

“:MKTC//" + currency (EUR or non-EUR currency) + amount of claim
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Field 19B - Posting Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 19B - Resulting Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Clearstream Europe
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Amount (to be) entered

D2, Cash Movements
:PSTA//3'a15d

Net amount of distribution

“:PSTA//” + currency (EUR or non-EUR currency) + net amount of
distribution

Amount of money resulting from a foreign exchange conversion.

D2, Cash Movements
:RESU//3!a15d

Amount resulting from conversion. Only be used with 92B:: EXCH in the same
subsequence.

“:RESU//" + currency + resulting amount from conversion

Field only displayed in the context of multi-currency bonds

Field 19B - WithholdingTax Amount

Amount of a cash distribution that will be withheld by a tax authority.

D2, Cash Movements
:TAXR//3'a15d

Withholding tax amount of capital gains tax and interest withholding tax, for
German withholding tax without solidarity surcharge

“:TAXR//" + currency (EUR or non-EUR currency) + tax amount
(German flat tax amount)

The field is only displayed, if German flat tax will be deducted from gross
amount
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Field 20C - CA Reference
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 20C - Previous Reference
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax

Special note:

Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1. Linkages
:CORP//16x

Transaction reference number
16x

For events based on the WSS event segment:
“3-digit event type code + BID from WSS”.

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 6-digit due
date in the format YYMMDD”

Display in A1 linkages for :23G::REVR

Reference of the linked message previously sent.

A1, Linkages
:PREV//16x

Technical reference (20C::SEME] of a previously sent MT566 confirmation.
:20C::PREV//NONREF
Used for the cancellation (23G:REVR) of a previously sent MT566.

Field 20C - Official Corporate Action Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

November 2024
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Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.

A, General Information
:CAOF//16x

COAF reference provided by WM
:20C::COAF//16x
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Field 20C - MITI Reference
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax

Field 20C - Related Reference
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax

Special note:

Field 20C - Sender’s Reference
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Clearstream Europe
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Reference of the linked message previously received

A1, Linkages
:MITI//16x

The MITI of the underlying sese.024 is reported for DCP instruction legs, if
the field :13B::LINK/ in the same sequence A1 shows "“DAKV/sese.024” or
“DAKV/sese.032.

16x

Reference of the linked message previously received

A1, Linkages
:RELA//16x

Claiming of OTC/SE transactions: Client’s instruction reference ("AUFTRAGS-
REFERENZ" in CASCADE] of the delivery or match instruction.

16x

If no instruction reference is available, field 20C RELA will not be displayed.

Reference assigned by the sender to unambiguously identify the message

A, General Information

:SEME//16x

Technical reference from CEU
16x
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Field 22F - Additional Business Process Indicator

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 22F - Offer Type Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage
Syntax:
Definition:

Special note:

Field 22F - CA Event Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

November 2024
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Specifies the additional business process linked to a corporate action event,
such as a claim to compensation or a tax refund

C, Corporate Action Details
:ADDB//4!c

Indicator for a claim
:ADDB//CLAI

CLAI: Cash payment due to market or reverse claiming

Specifies the conditions that apply to the offer.

D, Corporate Action Details
:0FFE//4\c

:0FFE//SQUE
Squeeze Out Bid
Used in combination with KADI event type TA123 - Squeeze Out.

Type of CA event to which the message relates

A, General Information
:CAEV//4!c

For the list of indicators used see section 2.39 below.
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Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 22H - CA Option Code

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 22H - Credit/Debit Indicator

Swift
Definition:

Sequence:

Syntax:
CEU usage
Definition:

Syntax:

Special note:

Clearstream Europe
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Field 22F - Method of Interest Computation Indicator

Specifies the computation method of (accrued) interest of the financial
instrument.

B1, Financial Instrument Attributes
:MICO//4!c

Method of interest computation

CEU matches the key code from WM Datenservice (F93-key table) to the Swift
codes as specified by the German Market Practice Group.

This field indicates possible options or choices available to the account
holder.

D, Corporate Action Confirmation
:CAOP//4!'a

This field indicates the possible options for the client.

For income events always “:CAOP//CASH" for the distribution of cash.

This field indicates whether the amount is a debit or a credit.

D2, Cash Movements
:CRDB//4!c

Credit/debit indicator
“:CRDB//CRED":
“:CRDB//DEBT":

For a reversal (23G::REVR], the CRDB indicator from the related MT566
message is shown.

The amount was credited to client’s cash account.

The amount was debited from client’s cash account.
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Field 236G - Function of the Message

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

This field identifies the function of the message.

A, General Information
41c

Function of the message

This field is used in the following way:

NEWM New cash booking due to KADI original run or re-run (after
cancellation) and due to market and reverse claiming.

REVR Reverse bookings due to KADI cancellation processing.

Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

November 2024
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This field identifies the financial instrument.

B, Underlying Securities
[ISIN1le12!c]
[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!e12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available. This is the ISIN of the security underlying the income event and the
ISIN of the transaction respectively.
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Field 36B - Minimum Quantity Sought

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Clearstream Europe
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The minimum quantity of securities the offeror/issuer will purchase or
redeem under the terms of the event. This can be a number or the term "any
and all”.

D, Corporate Action Details
:QTS0//4!c/15d

“Bezogene Stiickelung” (related denomination) in cases of denomination-
related interest payments. This is the denomination to which the interest
payment relates. The related denomination is not always the smallest
denomination of the security.

:QTS0//Quantity Type Code/minimum quantity
With Quantity Type Code:

e FAMT for bonds (security class R)

e UNIT otherwise
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Field 70E - Additional Text (Narrative)

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

November 2024

162

Details of the CA event that are not included in the structured fields of this
message

E, Additional Information
:ADTX//10*35x

Details of transaction for which compensation has been paid

MT566 on the basis of CASCADE holdings

:ADTX//
KADI-LFNR + KADI sequential number (5 digits, fixed)

MT566 on the basis of compensation

:ADTX//

Compensation for non-CCP stock exchange transactions

Line 1: MARKET CLAIM OF OTC TRADE or REVERSE CLAIM OF OTC TRADE
Line 2: TRADE-REF + trade no. of the Market Claim (10 digits, fixed)

Line 3: TRADE-REF T2S + T2S Actor Reference of the Market Claim

Line 4: TRADE-REF MITI + MITI Reference of the Market Claim

Line 5: REF-OWNER-BIC + Party BIC of the Market Claim

Line 6: TR RELA + trade no. of the underlying trade (10 digits, fixed)

Line 7: TRRELAT2S + T2S Actor Reference of the underlying trade

Line 8: REF-OWNER-BIC + Party BIC of the underlying trade

Line 9: TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD)

Line 10: COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

Line 11: ACTUAL SETTLEMENT DATE + settlement date (8 digits, YYYYMMDD]
Line 12: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for CCP gross trades

Line 1: MARKET CLAIM OF CCP GROSS TRADE or REVERSE CLAIM OF CCP
GROSS TRADE

Line 2: TR RELA + trade no. of the underlying trade (10 digits, fixed)
Line 3: TRRELAT2S + T2S Actor Reference of the underlying trade
Line 4: REF-OWNER-BIC + Party BIC of the underlying trade

Line 5: TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD)

Line 6: COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

Line 7: TRADING LOCATION + trading place (3 digits, fixed)
Line 8: ORDER NO. + order no. [max. 16 digits, variable)
Line 9: KADI-LFNR + “ " + KADI sequential number (5 digits, fixed)
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Compensation for a C7 SCS trades

Line 1: MARKET CLAIM OF C7 SCS TRADE or REVERSE CLAIM OF C7 SCS
TRADE
Line 2: TRADE-REF + trade no. of the Market Claim (10 digits, fixed)

Line 3: TRADE-REF T2S + T2S Actor Reference of the Market Claim
Line 4: TRADE-REF MITI + MITI Reference of the Market Claim
Line 5: REF-OWNER-BIC + Party BIC of the Market Claim

Line 6: TR RELA + trade no. of the underlying trade (10 digits, fixed)
Line 7: TR RELA T2S + T2S Actor Reference of the underlying trade
Line 8: REF-OWNER-BIC + Party BIC of the underlying trade

Line 9: OWN REF + CASCADE-REFERENZ-NR from the delivery or match
instruction (max. 16 digits)
Line 10: TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD)

Line 11: COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

Line 12: ACTUAL SETTLEMENT DATE + settlement date of underlying C7 SCS
trade (only for settled C7 SCS trade)

Line 13: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation of Eurex exercise

Line 1: MARKET CLAIM OF EUREX EXERCISE or REVERSE CLAIM OF
EUREX EXERCISE

Line 2: TR RELA + trade no. of the underlying trade (10 digits, fixed)
Line 3: TR RELAT2S + T2S Actor Reference of the underlying trade
Line 41 REF-OWNER-BIC + Party BIC of the underlying trade
Line 5: TRADE DAY + trade date (8 digits, fixed, YYYYMMDD)

Line 6: COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

Line 7: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for OTC transactions

Line 1: MARKET CLAIM OF OTC TRADE or REVERSE CLAIM OF OTC TRADE
Line 2: TRADE-REF + trade no. of the Market Claim (10 digits, fixed)

Line 3: TRADE-REF T2S + T2S Actor Reference of the Market Claim

Line 4: TRADE-REF MITI + MITI Reference of the Market Claim

Line 5: REF-OWNER-BIC + Party BIC of the Market Claim

Line 6: TR RELA + trade no. of the underlying trade (10 digits, fixed)

Line 7: TR RELAT2S + T2S Actor Reference of the underlying trade

Line 8: REF-OWNER-BIC + Party BIC of the underlying trade

Line 9: TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD)]

Line 10: COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

Line 11: ACTUAL SETTLEMENT DATE + settlement date (8 digits, YYYYMMDD]
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Line 12: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation due to Xemac

Line 1: XEMAC-TRANSFER

Line 2: TR RELA + trade no. (10 digits, fixed)

Line 3: TRRELAT2S + T2S Actor Reference of the underlying trade
Line 4: REF-OWNER-BIC + Party BIC of the underlying trade

Line 5: TRANSFERRED ON + date (8 digits, fixed, YYYYMMDD]

Line 6: COLLATERAL TAKER + CEU account no. (8 digits, fixed)
Line 7: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Transformation in Cash

Line 1: TRANSFORMATION OF REDEMPTION PRICE or TRANSFORMATION
OF TRANSACTION PRICE

Line 2: TRADE-REF + trade no. of the transformation instruction (10 digits,
fixed)

Line 3: TRADE-REF T2S + T2S Actor Reference of the transformation
instruction

Line 4: TRADE-REF MITI + MITI Reference of the transformation
instruction

Line 5: REF-OWNER-BIC + Party BIC of the transformation instruction
Line 6: TR RELA + trade no. of the underlying trade (10 digits, fixed)

Line 7: TRRELAT2S + T2S Actor Reference of the underlying trade

Line 8: REF-OWNER-BIC + Party BIC of the underlying trade

Line 9: TRADE DAY + trade date (8 digits, fixed, YYYYMMDD)

Line 10: COUNTERPART + CEU account no. of counterparty (8 digits, fixed)
Line 11: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Transformation in Cash for C7 SCS trades

Line 1: REDEMPTION PRICE CLAIM C7 SCS TRADE or TRANSACTION PRICE
CL. C7 SCS TRADE

Line 2: TRADE-REF + trade no. of the transformation instruction (10 digits,
fixed)

Line 3: TRADE-REF T2S + T2S Actor Reference of the transformation
instruction

Line 4: TRADE-REF MITI + MITI Reference of the transformation
instruction

Line 5: REF-OWNER-BIC + Party BIC of the transformation instruction
Line 6: TR RELA + trade no. of the underlying trade (10 digits, fixed)
Line 7: TRRELAT2S + T2S Actor Reference of the underlying trade
Line 8: REF-OWNER-BIC + Party BIC of the underlying trade

Line 9: OWN REF + CASCADE-REFERENZ-NR from the delivery or match
instruction (max. 16 digits)
Line 10: TRADE DAY -+ trade date (8 digits, fixed, YYYYMMDD)
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Line 11: COUNTERPART + CEU account no. of counterparty (8 digits, fixed)
Line 12: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)
(The items in boldface represent constant values.)

Special note: The different types of security transactions and their compensation
processing (as well as their reporting) are described in “Custody Services -
Compensation Rules, Clearstream Europe AG” available on the Clearstream
website www.clearstream.com.

Field 70E - Narrative Version

Swift
Definition: Details of the CA event that are not included in the structured fields of this
message
Sequence: E, Additional Information
Syntax: :TXNR//10*35x
CEU usage
Definition: Display of the KADI sequencial number of the original run for bookings of
holdings processed based on a rerun after a cancellation.
Syntax: : :-TXNR//10*35x

“ORIG-KADI-LFNR" + KADI sequential number of the original run if a rerun is
processed after a cancellation, "ORIG-KADI-LFNR 0" for the original run.

Special note:
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Field 70E - Taxation Conditions
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Details of the CA event that are not included in the structured fields of this
message

E, Additional Information
:TAXE//10*35x

Display of single tax basis for calculating the deducted German withholding
tax and solidarity surcharge for funds distribution: Domestic dividend and
REIT part (ED207) and domestic real estate part (ED235).

These distribution parts are summarized in the structured field
:92J::GRSS//INCO.

The domestic interest part could be found in :92J::GRSS//INTR and the
foreign dividend part can be found in :92J::GRSS//INTR.

: :TAXE//10*35x

e Line 1: “DIV/" + currency (WM-EDO050) + domestic dividend part (WM-
ED207 - ED434)

e Line 2: "REIT/" + currency (WM-ED050] + REIT part (WM-ED434)

e Line 3: "EXCHANGE RATE/" + currency 1+ “/" + currency 2 + “/" +
exchange rate (WM-ED321), if currency of the taxation base is
different to the distribution currency (always Euro).

Displayed only for TA121.

Field 90A/B - Generic Cash Price Received per Product

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Generic cash price received per product by the holder of the underlying
security, either as a percentage or as an amount, for example, reinvestment
price

D2, Corporate Action Confirmation
:OFFR//PRCT/[N]15d
:OFFR//ACTU/3!a15d

Redemption price

:0FFR//PRCT/sign + redemption price
:0FFR//ACTU/currency + redemption price
Only used for event types TA13x.
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Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 92A - Additional Tax

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 92A - Charges/Fees

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Clearstream Europe
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Field 90A/B -Cash in Lieu of Shares price

Cash disbursement in lieu of equities; usually in lieu of fractional quantity,
either as a percentage or as an amount.

D, Corporate Action Confirmation
:CINL//PRCT/[N]15d
:CINL//ACTU/3!a15d

Cash in lieu of shares price
:CINL//PRCT/sign + redemption price
:CINL//ACTU/currency + redemption price
Only used for event types TA134.

Additional taxes which cannot be defined by one of the other qualifiers

D2, Cash Movements
:ATAX//[N]115d

Additional tax (solidarity surcharge)

:ATAX//IN]rate of additional withholding tax (solidarity surcharge)

Amount of money or rate paid for the provision of financial services that
cannot be categorised by another qualifier

D2, Cash Movements
:CHAR//IN]15d

Rate of commission

:CHAR//[N]rate of commission
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Field 92A - Next Factor

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 92A - Previous Factor

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 92A - Withholding Tax Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Factor used to calculate the value of the outstanding principal of the financial
instrument (for factored securities) for the next redemption (factor) date

B1, Financial Instrument Attributes
:NWFC//IN]15d

Pool factor

Only used for security type 141.

Factor used to calculate the value of the outstanding principal of the financial
instrument (for factored securities) until the next redemption (factor) date

B1, Financial Instrument Attributes
:PRFC//IN]15d

Pool factor

Only used for security type 141.

Percentage of a cash distribution that will be withheld by a tax authority.

D2, Cash Movements
:TAXR//IN]15d

Withholding tax rate
:TAXR//[N]rate of withholding tax
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Field 92A - Applicable Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 92A/F - Interest Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Rate applicable to the event announced, for example, redemption rate for

redemption.
D2, Cash Movements
:RATE//IN]15d

Redemption rate
:RATE//[N]redemption rate
Only used for event types TAT4x.

Annual rate of a financial instrument

C, Corporate Action Details
:INTR//[N]15d
:INTR//3!a15d

Interest rate

Option A:

:INTR//[N]pro-rated interest rate
Option F:

:INTR//currency + interest amount

Field 92A/F - Interest Rate Used for Payment

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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The actual interest rate used for the payment of the interest for the specified

interest period.

D2, Cash Movements
:INTP//[N]15d
:INTP//3!a15d

Interest rate used for payment
Option A:

:INTP//[N]pro-rated interest rate
Option F:

:INTP//currency + interest amount
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Field 92B - Exchange Rate

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 92F - Gross Dividend Rate

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

November 2024
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Currency exchange rate applicable to the CA event

D2, Cash Movements
:EXCH//3'a/3!a /IN]15d

Exchange rate
:EXCH//first currency + second currency + [N]exchange rate

Only used for multi-currency bonds.

Cash dividend amount per share before deductions or allowances have been
made

D2, Cash Movements
:GRSS//3'a15d

Gross dividend rate

:GRSS//currency + dividend/distribution amount
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Field 92J - Proportional Disbursement of Dividend - Interest

Swift
Definition: Rate relating to the underlying security for which interest is paid
Sequence: D2, Cash Movements
Syntax: :GRSS//INTR/3!a15d/4!c
CEU usage
Definition: The field contains the portion of the distributed or reinvested amount
attributable to interest, serving as the basis of calculation of investment
income tax (ED209).
Syntax: :GRSS//INTR/currency + interest portion of funds distribution/ACTU
Special note: Used for KADI event type TA121/TA127.

Field 92J - Proportional Disbursement of Dividend - Abroad

Swift
Definition: Rate relating to the underlying security for which other income is paid.
Sequence: D2, Cash Movements
Syntax: :GRSS//S0IC/3'a15d/4!c
CEU usage
Definition: This field contains the portion of the distributed or reinvested amount
attributable to non-German dividends and REIT, serving as the basis of
calculation of investment income tax (ED208).
Syntax: :GRSS//S0IC/currency + non-German dividend- and REIT portion of funds
distribution/ACTU
Special note: Used for KADI event type TA121/TA127.

Field 92J - Proportional Disbursement of Dividend - Real Estate

Swift
Definition: Rate relating to the underlying security for which interest is paid
Sequence: D2, Cash Movements
Syntax: :GRSS//REES/3!a15d/4!c
CEU usage
Definition: Display of tax base for calculating the German withholding tax and solidarity
surcharge: domestic real estate part (ED235).
Syntax: :GRSS//REES/currency + domestic real estate part of funds
distribution/ACTU
Special note: Used for KADI event type TA121/TA127.
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Field 92J - Taxable Portion

Swift
Definition:

Sequence:
Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 92J - Tax Free Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

November 2024

Rate relating to the underlying security for which tax is charged.

D2, Cash Movements
:GRSS//TXBL/3'a15d/4!c

Proportionate distribution rate which is subject to taxation [sum of tax
assessment bases).

:GRSS//TXBL/currency + sum of tax assessment bases/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero. Thus, an
indication of this field can take place for the KADI event types TA110, TA120,
TA121, TA125, TA126 and TA127 only. For TA110, the portion is displayed as
rate in percent.

Rate relating to the underlying security which is not taxable.

D2, Cash Movements
:GRSS//TXFR/3'a15d/4!c

Proportionate distribution rate which is free from taxation (gross distribution
rate minus the sum of tax assessment bases).

:GRSS//TXFR/currency + (gross distribution rate minus sum of tax
assessment bases)/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero. Thus, an
indication of this field can take place for the KADI event types TA110, TA120,
TA121, TA125, TA126 and TA127 only. For TA110, the portion is displayed as
rate in percent.

Field 92A - Reinvestment Discount Rate to Market

Rate of discount for securities purchased through a reinvestment scheme
as compared to the current market price of security.

C, Corporate Action Details
:RDIS//IN]15d

Same usage as defined by Swift

Used for KADI event type TA121.

Clearstream Europe
CEU Connectivity Handbook Part 3



Field 93B - Confirmed Balance

Swift
Definition: Balance to which the payment applies
Sequence: B, Underlying Securities
Syntax: :CONB//4!c/[N]15d
CEU usage
Definition: Nominal value of settled transaction (for compensation) or holding to which
the payment applies.
Syntax: :CONB//Quantity Type Code/[NInominal of trade/holding

With Quantity Type Code:
e FAMT for bonds (security class R]
e UNIT otherwise

Field 93B - Settlement Position (Balance)

Swift
Definition: Balance of securities representing only settled transactions, not including
pending transactions
Sequence: B, Underlying Securities
Syntax: :SETT//4!c/[N]115d
CEU usage
Definition: Settlement position
Syntax: :SETT//Quantity Type Code/[N]entered position
With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise
Special note: Only used for notifications based on holdings.
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Field 93B - Total Eligible for CA (Balance)

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 95Q - Beneficiary of Money
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 95Q - Paying Agent
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Total balance of securities eligible for this CA event. Calculation of the
entitlement is based on this balance

B, Underlying Securities
:ELIG//4!c/IN]15d

Total eligible for corporate action
:ELIG//Quantity Type Code/[N]entered position - deductions
With Quantity Type Code:

e FAMT for bonds (security class R)

e UNIT otherwise

Only used for notifications based on holdings.

Identifies the party credited with the payment, when payment has been made
to an institution different from the sender and identified as account with
institution.

D2a, Cash Parties
:BENM//4*35x

Beneficiary of money

:BENM//name and address of the branch in cases of settlement via third-
place accounts (Reg.-iliber) and Sega member number of Eurex trades
respectively.

Only used for confirmations of trade compensations.

Name of the paying agent

E, Additional Information
:PAYA/[4*35x

Agent appointed to execute the payment for the corporate action event on
behalf of the issuer company/offering party.

4*35x
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Field 97A - Cash Account

Swift
Definition: Cash account
Sequence: D2, Cash Movements
Syntax: :CASH//35x
CEU usage
Definition: Number of client's DCA
Syntax: 17x

Field 97A - Cash Account

Swift
Definition: Cash account
Sequence: D2a, Cash Parties
Syntax: :CASH//8!n
CEU usage
Definition: CASCADE account number of the branch in cases of settlement via third-
place accounts (Reg.-liber).
Syntax: 8In
Special note: Only used for confirmations of trade compensations.

Field 97A - Safekeeping Account

Swift
Definition: Account for the safekeeping of financial instruments
Sequence: B, Underlying Securities
Syntax: :SAFE//35x
CEU usage
Definition: Number of client's account in CASCADE
Syntax: 8!n, for example, 99990000
Clearstream Europe November 2024
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Field 98A - Ex-Dividend or Distribution Date

Swift
Definition: Date/time when ex dividend trading starts in the underlying security
Sequence: C, Corporate Action Details
Syntax: :XDTE//8!n
CEU usage
Definition: Ex-date of the event
Syntax: YYYYMMDD
Special note: The ex-date will not be indicated for reorganisation events (TA122-124) and

not for the KADI event types TA13x and TA14x.

Field 98A - Payment Date

Swift
Definition: Date/time when the distribution is due to take place (cash and/or securities)
Sequence: D2, Cash Movements
Syntax: :PAYD//8!n
CEU usage
Definition: Payment date of the event
Syntax: YYYYMMDD

Field 98A - Posting Date

Swift
Definition: Date when cash is credited to or debited from the account
Sequence: D2, Cash Movements
Syntax: :POST//8!n
CEU usage
Definition: Date of cash entry
Syntax: YYYYMMDD
November 2024 Clearstream Europe
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Field 98A - Record Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date on which settled positions are struck in the books of the Issuer.

C, Corporate Action Details
:RDTE//8'n

Record date of the event
YYYYMMDD

Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit
entry).

D2, Cash Movements
:VALU//8!n

Value date of the event
YYYYMMDD

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated
YYYYMMDDHHMMSS
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Field 99A - Number of Days Accrued

Swift
Definition:
Sequence:
Qualifier:
Syntax:
CEU usage
Definition:
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Number of days accrued.

C, Corporate Action Details
:DAAC
:DAAC//IN13!c

Number of days used for calculating the amount of accrued interest. This

field will be used for TA11x.
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2.4

Clearstream Europe

Income MT564 (Tax Liquidity for Accumulating Funds - TA127)

This message is sent to clients as a pre-advice in relation to an income event from type TA127
(Income - Accumulating Funds):

As a position-related pre-advice, first MT564 messages could be sent 30 business days before
payment date (payment date = effective date + ten business days) on the basis of CASCADE
holdings. The optional MT564 REPE based on holdings is available in the evening of the
processing date of event (effective date + nine business days). As of processing date of event,
the MT564 pre-advice is generated and sent in real time to clients.

Basis of this MT564 service is the distribution of tax liquidity for accumulating funds. In the wake
of the implementation of the UCITS IV Directive, effective from 1 January 2012, CEU will debit
the depository of the investment company with the tax liquidity and provide it on the tenth
business day after the fiscal payment day (= effective date] to the clients.

Due to the CEU entitlement date is equal to the fiscal payment date (which is also the last CUM-
day for trade compensation) and event processing takes place on the ninth business day after
fiscal payment date, no MT564 REPE based on pending transactions could be provided.

The distributed amount of tax liquidity depends on the respective AWV status (domestic/foreign)
of clients. Those clients that are considered as domestic residents by the AWV are credited the
complete tax liquidity. Those clients that are considered foreign residents by the AWV receive
the tax liquidity reduced by the withholding tax and solidarity surcharge on the domestic
dividend, real estate and REIT part. When assessing liquidity this can result in a reduced tax
liquidity in the amount of EUR 0.00 based on business capital.

CEU deducts the taxes (withholding tax/solidarity surcharge) and forwards them to the
appropriate offices.

CEU Connectivity Handbook Part 3
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2.41 Overview

Tag Status ‘ Field name Format

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//ACCU

22F M Mandatory/Voluntary Indicator :CAMV//MAND

98C 0 Preparation Date :PREP//8!né!n

25D M Processing Status :PROC//4!c

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M Corporate Action Reference :CORP//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M Previous Message Reference :PREV//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

16S M End of Block GENL

End of Sequence A General Information

Mandatory Sequence B Underlying Securities

16R M Start of Block USECU

35B M Identification of FI [ISIN1le12!c]

[4*35x]

Repetitive Mandatory Subsequence B2 Account Information

16R M Start of Block ACCTINFO

97A M Safekeeping Account :SAFE//35x

93B 0 Total Eligible for CA :ELIG//4!c/[N]15d

93B 0 Settlement Position :SETT//4\c/[N]15d

16S M End of Block ACCTINFO
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Tag Status

‘ Field name

End of Subsequence B2 Account Information

Format

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence D Corporate Action Details

16R M Start of Block CADETL

98A 0 Effective Date :EFFD//8!n

22F 0 Additional Business Process Indicator :ADDB//4!c

22F 0 Dividend Type Indicator :DIV//REIN

16S M End of Block CADETL

End of Sequence D Corporate Action Details

Repetitive Optional Sequence E Corporate Action Options

16R M Start of Block CAOPTN

13A M CA Option Number :CAON//3!c

22F M CA Option Code :CAOP//CASH

17B M Default Processing Flag :DFLT//Y

Repetitive Optional Subsequence E2 Cash Movements

16R M Start of Block CASHMOVE

22H M Credit/Debit Indicator :CRDB//4lc

97A 0 Cash Account :CASH//35x

19B M Entitled Amount :ENTL//3!a15d

19B 0 Gross Amount :GRSS//3!a15d

198B 0 Withholding Tax Amount :TAXR//3!a15d

19B 0 Additional Tax :ATAX//3!a15d

98A 0 Payment Date :PAYD//8!n

98A M Value Date :VALU//8!n

92F 0 Gross Dividend Rate :GRSS//3!a15d

92J 0 Proportional Disbursement of Dividend - | :GRSS//INCO/3!a15d/4!c
Domestic DE

92J 0 Proportional Disbursement of Interest :GRSS//INTR/3'a15d/4!c

92) 0 Proportional Disbursement of Dividend - | :GRSS//S0IC/3!a15d/4!c
Abroad

92J 0 Proportional Disbursement of Dividend - | :GRSS//REES/3!a15d/A
Real Estate CTU

92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC

TU
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Tag Status ‘ Field name Format

92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU

92A 0 Withholding Tax Rate :TAXR//[N]15d

92A 0 Additional Tax :ATAX//[N]15d

16S M End of Block CASHMOVE

End of Subsequence E2 Cash Movements

16S M End of Block CAOPTN

End of Sequence E Corporate Action Options

Optional Sequence F Additional Information

16R M Start of Block ADDINFO

70E 0 Taxation Conditions :TAXE//10*35x

95Q 0 Paying Agent :PAYA//4*35x

16S M End of Block ADDINFO

End of Sequence F Additional Information
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2.4.2 Examples

TA127 - advice of tax liquidity on base of holdings

MUSTERBANK

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16S:
:16R:
:35B:

:16R:
:97A:
:93B:
:93B:
:16S:
:16S:
:16R:
:98A:
82218'3
82218'3
:16S:
:16R:
:13A:
82218'8
:17B:
:16R:
122H:
:97A:
:19B:
:19B:
:98A:
:98A:
:92F:
:92J:
:92J:
:92J:
:92J:
:92J:
:16S:
:16S:
:16R:
:70E:

:950Q:
MUSTERWEG 99

POSTFACH 12 34 56
D-11111 TESTSTADT :16S: ADDINFO

GENL
:CORP//1272014092900000

:SEME/ /K49T17273636C6CQ
:COAF//DE0123456789E001

NEWM

:CAEV//ACCU

:CAMV/ /MAND
:PREP//20140929172736

: PROC/ /COMP

GENL

USECU

ISIN DE0001234567

TESTISIN

ACCTINFO

:SAFE//70xx0000
:ELIG//UNIT/30000,
:SETT//UNIT/30000,

ACCTINFO

USECU

CADETL

:EFFD//20141002

:ADDB//TAXR

:DIVI//REIN

CADETL

CAOPTN

:CAON//001

:CAOP//CASH

:DFLT//Y

CASHMOVE

:CRDB//CRED

:CASH//70xx0000
:ENTL//EUR83970,
:GRSS//EUR83970,
:PAYD//20141017

:VALU//20141017

:GRSS//EUR2, 799
:GRSS//INCO/EUR2,000000000/ACTU
:GRSS//INTR/EUR4,000000000/ACTU
:GRSS//SOIC/EUR3,000000000/ACTU
:GRSS//REES/EUR1, 000000000 /ACTU
:GRSS//TXBL/EUR10,000000000/ACTU
CASHMOVE

CAOPTN

ADDINFO

:TAXE//DIV/EUR2, 000000000
REIT/EUR3, 000000000

:PAYA//
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2.4.3 Field descriptions

Field 13A - Linked Message
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 13B - CA Option Number
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Special note:

Message type number of the message referenced in the linkage section.

A1, Linkages
:LINK//3!c

For a pending transaction with an existing instruction reference (field
“AUFTRAGS-REFERENZ" in CASCADE), the message type number of the
delivery or match instruction will be displayed. Following values could occur:
540, 541, 542 or 543. See also 20C::RELA.

Number assigned by account service to identify the available CA options

E, Corporate Action Options
:CAON//3!c

No usage specific to CEU
For income events always “:CAON//001".

Field 17B - Default Processing Flag

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:
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This field indicates whether the option will be selected by default if no
instruction is provided for an account.

E, Corporate Action Options
:DFLT//11a

This field indicates whether the option will be selected by default if no
instruction is provided by the client.

For income events always “:DFLT//Y".
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Field 19B - Entitled Amount
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 19B - Gross Amount
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Cash amount based on terms of CA event and balance of underlying
securities, entitled account holder (may be positive or negative)

E2, Cash Movements
:ENTL//3'a15d

Credit amount/domestic residents by the AWV: Complete tax liquidity amount
without tax deduction

Credit amount/foreign residents by the AWV: Complete tax liquidity amount
minus deducted German withholding tax/solidarity surcharge relating to the
German dividend, real estate, REIT and interest portion.

“:ENTL//” + currency (always EUR) + net or gross amount of tax liquidity

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on base of 93B::SETT.

Cash amount before deductions and allowances have been made

E2, Cash Movements
:GRSS//3!a15d

Complete (gross) tax liquidity amount
“:GRSS//” + currency (EUR) + complete tax liquidity amount

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on base of 93B::SETT.

Field 19B - WithholdingTax Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:
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Amount of a cash distribution that will be withheld by a tax authority.

E2, Cash Movements
:TAXR//3'a15d

Amount of German withholding tax that is deducted from the tax liquidity in
cases of clients that are considered foreign residents by the AWV (see also
definition of :19B::ENTL).

“:TAXR//” + currency (always EUR) + amount of deducted German withholding
tax

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on base of 93B::SETT.
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Field 19B - Additional Tax

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Clearstream Europe
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Additional taxes which cannot be defined by one of the other qualifiers

E2, Cash Movements
:ATAX//3'a15d

Amount of German solidarity surcharge that is deducted from the tax liquidity
in cases of clients that are considered foreign residents by the AWV (see also
definition of :19B::PSTA).

“:ATAX//” + currency (EUR) + amount of deducted German solidarity
surcharge

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on base of 93B::SETT.

Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1, Linkages
:CORP//16x

Transaction reference number
16x

“3-digit event type code + BID from WSS” or “3-digit event type code + ex-
date”, for example, "127004080521800"

Reference of the linked message previously sent

A1, Linkages
:PREV//16x

:20C::PREV//NONREF
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Field 20C - Sender’s Reference

Swift
Definition: Reference assigned by the sender to unambiguously identify the message
Sequence: A, General Information
Syntax: :SEME//16x
CEU usage
Definition: Technical reference from CEU
Syntax: 16x

Field 20C - Official Corporate Action Reference

Swift
Definition: Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.
Sequence: A, General Information
Syntax: :CAOF//16x
CEU usage
Definition: COAF reference provided by WM
Syntax :20C::COAF//16x

Field 22F - Additional Business Process Indicator “TAXR”

Swift
Definition: Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund
Sequence: D, Corporate Action Details
Syntax: :ADDB//4!c
CEU usage
Syntax :ADDB//TAXR
Definition: Indicates, that the MT564 refers to a tax process.
Special note: This indicator is used only in the MT564 and MT566 for TA127 and for tax

reliefs or refunds.

Field 22F - Additional Business Process Indicator “REVR”

Swift
Definition: Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund
Sequence: D, Corporate Action Details
Syntax: :ADDB//4!c
CEU usage
November 2024 Clearstream Europe
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Syntax:
Definition:

Special note:

Field 22F - CA Event Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

:ADDB//REVR

Notification of a reversal

Used in combination with 23G::CANC and event is already processed. In this

constellation, the MT564 CANC announces a reversal booking.

Type of CA event to which the message relates

A, General Information
:CAEV//4\c

For TA127, the indicator “ACCU" is used.

Field 22F - Dividend Type Indicator

Swift
Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 22F - CA Option Code

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Specifies the conditions in which a dividend is paid.

D, Corporate Action Details
:DIVI//4lc

For TA127, the indicator “REIN" is used: Reinvestment of a Fund Cash

Distribution.

This field indicates possible options or choices available to the account

holder.
E, Corporate Action Options
:CAOP//4)a

This field indicates the possible options for the client.

For income events always “:CAOP//CASH" for the distribution of cash.

Field 22F - Mandatory/Voluntary Indicator

Swift

Definition:

Sequence:

Syntax:
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Indicates whether the event is mandatory, mandatory with options or

voluntary.
A, General Information
:CAMV//4\c
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CEU usage
Special note: For income events always “:CAMV//MAND".
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Field 22H - Credit/Debit Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

This field indicates whether the amount is a debit or a credit.

E2, Cash Movements
:CRDB//4!c

Credit/Debit Indicator

“:CRDB//CRED": Payments are announced only on base of client’s
holdings. Therefore, only CRED could occur.

Field 236G - Function of the Message

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 25D - Processing Status
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Clearstream Europe
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This field identifies the function of the message.

A, General Information
41c

Function of the message

This field is used in the following way:

NEWM if the MT564 REPE is the first notification to client
REPE replacement with entitlements

CANC cancellation of MT564 REPE

The MT564 REPE two business days before payment date is sent as a single
message independently of the lifecycle of the MT564 pre-advice and always
contains the function code “REPE".

Status to define the completeness of information contained in the notification

A, General Information
:PROC//4\c

MT564 REPE as of entitlement date

“:PROC//COMP”, because this message will be sent after calculation on the
basis of entitlements.

MT564 REPE two business days before payment date

If transmission date is before entitlement date, then possible values are
“:PROC//PREU", “:PROC//PREC” and “:PROC//COMP".
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Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 70E - Taxation Conditions

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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This field identifies the financial instrument.

B, Underlying Securities
[ISIN1!e12!c]
[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!le12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available. It is the ISIN of the underlying security of the income event and the
ISIN of the transaction respectively.

Details of the CA event that are not included in the structured fields of this
message

F, Additional Information
:TAXE//10*35x

Display of single tax base for calculating the deducted German withholding
tax and solidarity surcharge for funds distribution, which cannot be displayed
in the structured field 92J::GRSS.

If the taxation base is announced in foreign currency, KADI will convert the
deducted tax amount in Euro for the booking on clients accounts. In this case,
the exchange rate used by KADI, will be displayed also in this free-text field.

:TAXE//10*35x

e Line 1: "DIV" + currency + domestic and foreign dividend part without
REIT dividends

e Line 2: "REIT" + currency + domestic and foreign REIT part

e Line 3: "EXCHANGE RATE" + currency 1 + “/“ + currency 2 + “/" +
exchange rate, if currency of the taxation base is different to the
distribution currency (always Euro).

Clearstream Europe
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Field 92A - Additional Tax
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 92A - Withholding Tax Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 92F - Gross Dividend Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Additional taxes which cannot be defined by one of the other qualifiers

E2, Corporate Action Options
:ATAX//IN]15d

Additional tax (German solidarity surcharge)
:ATAX//IN]rate of additional withholding tax (solidarity surcharge)

Displayed only, if solidarity surcharge will be deducted from the distributed
tax liquidity amount.

Percentage of a cash distribution that will be withheld by a tax authority.

E2, Corporate Action Options
:TAXR//IN115d

German flat tax rate
:TAXR//INIrate of German flat tax

Displayed only, if German withholding tax will be deducted from the
distributed tax liquidity amount.

Cash dividend amount per share before deductions or allowances have been
made

E2, Corporate Action Options
:GRSS//3!a15d

Tax liquidity amount per unit, provided by the funds company before any
deductions done by CEU

:GRSS//currency + tax liquidity amount
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Field 92J - Proportional Disbursement of Dividend - Interest

Swift
Definition: Rate relating to the underlying security for which interest is paid
Sequence: E2, Corporate Action Options
Syntax: :GRSS//INTR/3!a15d/4!c
CEU usage
Definition: The field contains the portion of the distributed or reinvested amount
attributable to interest, serving as the basis of calculation of investment
income tax.
Syntax: :GRSS//INTR/currency + interest portion of funds distribution

Field 92J - Proportional Disbursement of Dividend - Abroad

Swift
Definition: Rate relating to the underlying security for which other income is paid.
Sequence: E2, Corporate Action Options
Syntax: :GRSS//S0IC/3!a15d/4lc
CEU usage
Definition: This field contains the portion of the distributed or reinvested amount
attributable to non-German dividends and REIT dividends, serving as the
basis of calculation of investment income tax.
Syntax: :GRSS//S0IC/currency + non-German dividend portion including REIT

dividends of funds distribution/ACTU

Field 92J - Proportional Disbursement of Dividend - Real Estate

Swift
Definition: Rate relating to the underlying security for which interest is paid
Sequence: E2, Corporate Action Options
Syntax: :GRSS//REES/3!a15d/4!c
CEU usage
Definition: Display of tax base for calculating the German withholding tax and solidarity
surcharge:
domestic real estate part
Syntax: :GRSS//REES/currency + domestic real estate part of funds
distribution/ACTU
November 2024 Clearstream Europe
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Field 92J - Taxable Portion
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 92J - Tax Free Portion
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:
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Rate relating to the underlying security for which tax is charged.

E2, Corporate Action Options
:GRSS//TXBL/3!a15d/4lc

Proportionate distribution rate which is subject to taxation (sum of tax
assessment bases).

:GRSS//TXBL/currency + sum of tax assessment bases/ACTU

Indicated for German securities regardless of the tax status of the client and
only for positive rates not equal to zero.

Rate relating to the underlying security which is not taxable.

E2, Corporate Action Options
:GRSS//TXFR/3!a15d/4lc

Proportionate distribution rate which is free from taxation (gross distribution
rate minus the sum of tax assessment bases).

:GRSS//TXFR/currency + (gross distribution rate minus sum of tax
assessment bases)/ACTU

Indicated for German securities regardless of the tax status of the client and
only for positive rates not equal to zero.
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Field 93B - Settlement Position (Balance)

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:
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Balance of securities representing only settled transactions, not including
pending transactions

B2, Account Information
:SETT//4c/15d

Settlement position without consideration of deductions

:SETT//Quantity Type Code/[N]entered position with no consideration of
deductions

With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise

Before CEU entitlement date

MT564 notification by batch-run: CASCADE holdings at EOD without
subtraction of deductions

On CEU entitlement date before event processing

Real-time MT564: Actual booked CASCADE holdings without subtraction of
deductions and without consideration of parallel RTS settlement processing.

On CEU entitlement date after event processing

MT564 REPE based on event processing (see also section 2.2]): Entitled
holdings on which event was processed without subtraction of deductions.

After CEU entitlement date

Real-time MT564: Entitled holdings on which event was processed or has to
be processed without subtraction of deductions.
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Swift

Definition:

Sequence:

Syntax:
CEU usage

Definition:

Syntax:

Special note:

Field 95Q - Paying Agent

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 97A - Cash Account

Swift
Definition:

Sequence:

Syntax:
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Field 93B - Total Eligible for CA (Balance)

Total balance of securities eligible for this CA event. The calculation of the
entitlement is based on this balance.

B2, Account Information
:ELIG//4!c/IN]15d

Total eligible for corporate action
:ELIG//Quantity Type Code/[N]entered position - deductions
With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise
Before CEU entitlement date

MT564 notification by batch-run: CASCADE holdings at EOD with subtraction
of deductions

On CEU entitlement date before event processing

Real- time MT564: No display of this information.

On CEU entitlement date after event processing

MT564 REPE based on event processing (see also section 2.2]): Entitled
holdings on which event was processed with subtraction of deductions.

After CEU entitlement date

Real-time MT564: No display of this information.

Note: Deductions could not occur due to TA127.

Name of the paying agent

F, Additional Information
:PAYA//4*35x

Agent appointed to execute the payment for the corporate action event on
behalf of the issuer company/offering party.

4*35x

Cash account

E2, Cash Movements
:CASH//35x
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CEU usage
Definition: Number of client's account in CASCADE
Syntax: 8In
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Field 97A - Safekeeping Account

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Effective Date

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 98A - Payment Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Clearstream Europe
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Account for the safekeeping of financial instruments

B2, Account Information
:SAFE//35x

Number of client's account in CASCADE
8!n, for example, 99990000

Date/time at which an event is officially effective from the issuer's
perspective

D, Corporate Action Details
:EFFD//8!n

Fiscal Payment Date (“Zuflusstag”). Cut-off date for determination of the
entitled holdings (ED060).

YYYYMMDD

The KADI-processing of the event (TA127) takes place on Fiscal Payment
Date + 9 business days on base of entitled holdings on Fiscal Payment Date.
The payment takes place ten business days after the Fiscal Payment Date.

For trade compensation, the Fiscal Payment Date is the last CUM day. The
daily compensation run which will be executed for the first time on Fiscal

Payment Date + 9 BD will incorporate settled transactions between Fiscal
Payment Date + 1 and Fiscal Payment Date + 20 business days

Because processing of TA127 takes place on the ninth business day after
fiscal payment date, no MT564 REPE based on pending transactions could be
provided.

Date/time when distribution is due to take place (cash and/or securities)

E2, Cash Movements
:PAYD//8!n

Payment date of the tax liquidity (10 business days after 98A::EFFD).
YYYYMMDD
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Field 98A - Value Date

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98C - Preparation Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit

entry).
E2, Cash Movements
:VALU//8!n

Value date of the tax liquidity.
YYYYMMDD

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated.

YYYYMMDDHHMMSS

Clearstream Europe

CEU Connectivity Handbook Part 3



2.5

Clearstream Europe

Income MT566 (Tax Liquidity for Accumulating Funds - TA127)

This message is sent to clients in cases of TA127 (Income - Accumulating Funds), to confirm the
cash settlement of tax liquidity for accumulating funds. In the wake of the implementation of the
UCITS IV Directive, effective from 1 January 2012, CEU will debit the depository of the
investment company with the tax liquidity and provide it on the 10" business day after the fiscal
payment day to the clients.

The distributed amount of tax liquidity depends on the respective AWV status (domestic/foreign)
of clients. Those clients that are considered as domestic residents by the AWV are credited the
complete tax liquidity. Those clients that are considered foreign residents by the AWV receive
the tax liquidity reduced by the withholding tax and solidarity surcharge on the domestic
dividend, real estate and REIT part. When assessing liquidity this can result in a reduced tax
liquidity in the amount of EUR 0.00 based on business capital.

The same is relevant for market claims processing. Here, the seller will be debited always with
the complete tax liquidity amount. The buyer will be credited gross (domestic) or net (foreign)
depending on its AWV status.

CEU deducts the taxes (withholding tax/solidarity surcharge) and forwards them to the
appropriate offices.

The MT566 for TA127 confirms to clients the crediting of the tax liquidity on base of holdings and
the debiting/crediting of tax liquidity due to market claiming.

CEU Connectivity Handbook Part 3
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2.5.1

Overview

Tag Status ‘ Field name Format

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//ACCU

98C 0 Preparation Date :PREP//8!n6!n

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK
20C M CA Reference :CORP//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
20C M Previous Reference :PREV//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Related Message Reference :RELA//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Market Infrastructure Transaction :MITI//16x
Identifier
16S M End of Block LINK
End of Subsequence A1 Linkages
16S M End of Block GENL

End of Sequence A General Information
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Tag Status Field name Format

Mandatory Sequence B Underlying Securities

16R M Start of Block USECU

97A M Safekeeping Account :SAFE//35x

358 M Identification of FI [ISINTle12!c]
[4*35x]

93B 0 Total Eligible for CA Balance :ELIG//4'c/[N]15d

93B 0 Settlement Position Balance :SETT//4\c/[N]15d

93B M Confirmed Balance :CONB/4!c/[N]15d

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence C Corporate Action Details

16R M Start of Block CADETL

98A 0 Effective Date :EFFD//8!n

22F 0 Additional Business Process Indicator :ADDB//4!c

22F 0 Dividend Type Indicator :DIVI//REIN

16S M End of Block CADETL

End of Sequence C Corporate Action Details

Mandatory Sequence D Corporate Action Confirmation

16R M Start of Block CACONF

13A 0 CA Option Number :CAON//3!c

22H M CA Option Code :CAOP//CASH

Repetitive Optional Subsequence D2 Cash Movements

16R M Start of Block CASHMOVE

22H M Credit/Debit Indicator :CRDB//4lc

97A 0 Cash Account :CASH//35x

Repetitive Optional Subsequence D2a Cash Parties (for Reg-Uber)

16R M Start of Block CSHPRTY

95Q M Beneficiary of Money :BENM//4*35x

97A 0 Cash Account :CASH//8!n

16S M End of Block CSHPRTY

End of Subsequence D2a Cash Parties

19B M Posting Amount :PSTA//3!a15d

19B 0 Gross Amount :GRSS//31a15d

19B 0 Market Claim :MKTC//3!a15d

Clearstream Europe
CEU Connectivity Handbook Part 3

November 2024




Tag Status ‘ Field name Format

19B 0 Withholding Tax Amount :TAXR//31a15d

19B 0 Additional Tax :ATAX//3'a15d

98A M Posting Date :POST//8!n

98A M Value Date :VALU//8!n

98A 0 Payment Date :PAYD//8!n

92F 0 Gross Dividend Rate GRSS//3!a15d

92J 0 Proportional Disbursement of Dividend - | :GRSS//INCO/3!a15d/4!c
Domestic DE

92J 0 Proportional Disbursement of Interest :GRSS//INTR/3'a15d/4!c

92J 0 Proportional Disbursement of Dividend - | :GRSS//SOIC/3!a15d/4!c
Abroad

92J 0 Proportional Disbursement of Dividend - | :GRSS//REES/3'a15d/A
Real Estate CTuU

92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC

TU
92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU

92A 0 Withholding Tax Rate :TAXR//[N]15d

92A 0 Additional Tax :ATAX//[N]15d

16S M End of Block CASHMOVE

End of Subsequence D2 Cash Movements

16S M End of Block CACONF

End of Sequence D Corporate Action Confirmation

Optional Sequence E Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//10*35x

70E 0 Taxation Conditions :TAXE//10*35x

16S M End of Block ADDINFO

End of Sequence E Additional Information
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2.5.2 Examples

TA127 on base of holdings - domestic client

:16R: GENL
:20C: :CORP//1272014092900000
:20C: :SEME//KADH102056458814
:20C: :COAF//DE0123456789E001
:23G: NEWM
:22F: :CAEV//ACCU
:98C: :PREP//20141017102056
:16S: GENL
:16R: USECU
:97A: :SAFE//70xx0000
:35B: ISIN DE0001234567
TESTISIN
:93B: :ELIG//UNIT/3608668,139
:93B: :SETT//UNIT/3608668,139
:93B: :CONB//UNIT/3608668,139
:16S: USECU
:16R: CADETL
:98A: :EFFD//20141002
:22F: :ADDB//TAXR
:22F: :DIVI//REIN
:16S: CADETL
:16R: CACONF
:13A: :CAON//001
:22F: :CAOP//CASH
:16R: CASHMOVE
:22H: :CRDB//CRED
:97A: :CASH//70xx0000
:19B: :PSTA//EUR10100662,12
:19B: :GRSS//EUR10100662,12
:98A: :POST//20141017
:98A: :VALU//20141017
:98A: :PAYD//20141017
:92F: :GRSS//EUR2,799
:92J: :GRSS//INCO/EUR2,000000000/ACTU
:92J: :GRSS//INTR/EUR4,000000000/ACTU
:92J: :GRSS//SOIC/EUR3,000000000/ACTU
:92J: :GRSS//REES/EUR1,000000000/ACTU
:92J: :GRSS//TXBL/EUR10,000000000/ACTU
:16S: CASHMOVE
:16S: CACONF
:16R: ADDINFO
:70E: :ADTX//KADI-LENR 00142
:70E: :TAXE//DIV/EUR2,000000000
REIT/EUR3, 000000000
:95Q: :PAYA//
MUSTERBANK
MUSTERWEG 99
POSTFACH 12 34 56
D-11111 TESTSTADT
:16S: ADDINFO
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TA127 on base of holdings - foreign client

:16R: GENL
:20C: :CORP//1272014092900000
:20C: :SEME//KADH102055463336
:20C: :COAF//DE0123456789E002
:23G: NEWM
:22F: :CAEV//ACCU
:98C: :PREP//20141017102055
:16S: GENL
:16R: USECU
:97A: :SAFE//70880230
:35B: ISIN DE0001234567
TESTISIN
:93B: :ELIG//UNIT/110000,
:93B: :SETT//UNIT/110000,
:93B: :CONB//UNIT/110000,
:16S: USECU
:16R: CADETL
:98A: :EFFD//20141002
:22F: :ADDB//TAXR
:22F: :DIVI//REIN
:16S: CADETL
:16R: CACONF
:13A: :CAON//001
:22F: :CAOP//CASH
:16R: CASHMOVE
:22H: :CRDB//CRED
:97A: :CASH//70880000
:19B: :PSTA//EUR17765,
:19B: :GRSS//EUR307890,
:19B: :TAXR//EUR275000),
:19B: :ATAX//EUR15125,
:98A: :POST//20141017
:98A: :VALU//20141017
:98A: :PAYD//20141017
:92F: :GRSS//EUR2,799
:92A: :TAXR//25,
:92A: :ATAX//5,5
:92J: :GRSS//INCO/EUR2,000000000/ACTU
:92J: :GRSS//INTR/EUR4,000000000/ACTU
:92J: :GRSS//SOIC/EUR3,000000000/ACTU
:92J: :GRSS//REES/EUR1,000000000/ACTU
:92J: :GRSS//TXBL/EUR10,000000000/ACTU
:16S: CASHMOVE
:16S: CACONF
:16R: ADDINFO
:70E: :ADTX//KADI-LENR 00142
:70E: :TAXE//DIV/EUR2,000000000
REIT/EUR3, 000000000
:95Q: :PAYA//
MUSTERBANK
MUSTERWEG 99
POSTFACH 12 34 56
D-11111 TESTSTADT :16S: ADDINFO
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TA127 on base of claiming - domestic client

MUSTERBANK

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:98C:
:16R:
:20C:
:16S:
:16S:
:16R:
:97A:
:35B:

:93B:
ERNGISE
:16R:
:98A:
:22F:
:22F:
:16S:
:16R:
:13A:
82218'3
:16R:
122H:
:97A:
:19B:
:19B:
:19B:
:98A:
:98A:
:98A:
:92F:
:92J:
:92J:
:92J:
:92J:
:92J:
:16S:
:16S:
:16R:
:70E:

:70E:
:950:
MUSTERWEG 99

POSTFACH 12 34 56
D-11111 TESTSTADT :16S: ADDINFO

GENL
:CORP//1272014092900000
:SEME//KADK101913904099
:COAF//DE0123456789E003

NEWM
:CAEV//ACCU
:PREP//20141020101913
LINK
:RELA//0000000047
LINK
GENL
USECU
:SAFE//70xx0000
ISIN DE0001234567
TESTISIN
:CONB//UNIT/N130,

USECU
CADETL
:EFFD//20141002
:ADDB//CLAI
:DIVI//REIN
CADETL
CACONF
:CAON//001
:CAOP//CASH
CASHMOVE
:CRDB/ /DEBT
:CASH//70xx0000
:PSTA//EUR363, 87
:MKTC//EUR363, 87
:GRSS//EUR363, 87
:POST//20141020
:VALU//20141020
:PAYD//20141017
:GRSS//EUR2,799
:GRSS//INCO/EUR2,000000000/ACTU
:GRSS//INTR/EUR4,000000000/ACTU
:GRSS//SOIC/EUR3,000000000/ACTU
:GRSS//REES/EUR1,000000000/ACTU
:GRSS//TXBL/EUR10, 000000000/ACTU
CASHMOVE
CACONF

ADDINFO
:ADTX//MARKET CLAIM OF OTC TRADE
TR RELA0000000047
TRADE DAY20140930
COUNTERPART70030000

ACTUAL SETTLEMENT DATE20141008
KADI-LENR 00142
: TAXE//DIV/EUR2, 000000000
REIT/EUR3, 000000000
:PAYA//
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253 Field descriptions

Field 13A - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 13A - Linked Message
Swift

Definition:

Sequence:
Qualifier:

Syntax:

CEU usage

Special note:

Field 19B - AdditionalTax
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

November 2024
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Number assigned by account service to identify the available CA options

D, Corporate Action Confirmation
:CAON//3!c

No usage specific to CEU
For income events in general “CAON//001" is displayed.

Message type number of the message referenced in the linkage section

A1, Linkages
:LINK
:LINK//3!c

For a compensated OTC/SE transaction with existing instruction reference
(field "AUFTRAGS-REFERENZ” in CASCADE]), the message type number of
the delivery or match instruction will be displayed. See also 20C::RELA.

Additional taxes which cannot be defined by one of the other qualifiers

D2, Cash Movements
:ATAX//3'a15d

Amount of German solidarity surcharge that is deducted from the tax liquidity
if clients are considered foreign residents by the AWV (see also definition of
:19B::PSTA].

“:ATAX//" + currency (EUR] + amount of deducted German solidarity
surcharge
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Field 19B - Gross Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 19B - Market Claim

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 19B - Posting Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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CEU Connectivity Handbook Part 3

Cash amount before deductions and allowances have been made

D2, Cash Movements
:GRSS//3'a15d

Complete (gross) tax liquidity amount

“:GRSS//” + currency (EUR] + complete tax liquidity amount

Amount of money resulting from a market claim

D2, Cash Movements
:MKTC//3'a15d

Claim amount resulting from market claiming

“:MKTC//" + currency (EUR) + amount of claim

Amount (to be) entered

D2, Cash Movements
:PSTA//3'a15d

Credit amount/domestic residents by the AWV: Complete tax liquidity amount
without tax deduction (distributed on base of holdings or market claiming).

Credit amount/foreign residents by the AWV: Complete tax liquidity amount

minus deducted German withholding tax/solidarity surcharge relating to the
German dividend, real estate, REIT and interest portion (distributed on base
of holdings or market claiming)

Debit amount (seller in a trade): Complete tax liquidity amount without tax
deduction.

“:PSTA//” + currency (always EUR] + net or gross amount of tax liquidity
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Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax

Special note:

November 2024

Field 19B - WithholdingTax Amount

Amount of a cash distribution that will be withheld by a tax authority

D2, Cash Movements
:TAXR//3'a15d

Amount of German withholding tax that is deducted from the tax liquidity if
clients are considered foreign residents by the AWV (see also definition of
:19B::PSTA).

“:TAXR//” + currency (always EUR) + amount of deducted German withholding
tax

Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1. Linkages
:CORP//16x

Transaction reference number
16x

“3-digit event type code (here 127) + BID from WSS” or “3-digit event type
code + ex-date”, for example, “127004080521800"

Display in A1 linkages for :23G::REVR

Reference of the linked message previously sent

A1, Linkages
:PREV//16x

Technical reference (20C::SEME]) of a previously sent MT566 confirmation.
:20C::PREV//NONREF
Used for the cancellation (23G:REVR) of a previously sent MT566.
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Field 20C - Official Corporate Action Reference

Swift
Definition: Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.
Sequence: A, General Information
Syntax: :CAOF//16x
CEU usage
Definition: COAF reference provided by WM
Syntax :20C::COAF//16x

Field 20C - MITI Reference

Swift
Definition: Reference of the linked message previously received
Sequence: A1, Linkages
Syntax: :MITI//16x
CEU usage
Definition: The MITI of the underlying sese.024 is reported for DCP instruction legs, if
the field :13B::LINK/ in the same sequence A1 shows “DAKV/sese.024” or
“DAKV/sese.032.
Syntax 16x

Field 20C - Related Reference

Swift
Definition: Reference of the linked message previously received
Sequence: A1, Linkages
Syntax: :RELA//16x
CEU usage
Definition: Claiming of OTC/SE transactions: Client’s instruction reference ("AUFTRAGS-
REFERENZ" in CASCADE) of the delivery or match instruction.
Syntax 16x
Special note: If no instruction reference is available, field 20C RELA will not be displayed.
Clearstream Europe November 2024
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Field 20C - Sender’s Reference
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Reference assigned by the sender to unambiguously identify the message

A, General Information
:SEME//16x

Technical reference from CEU
16x

Field 22F - Additional Business Process Indicator “TAXR”

Swift

Definition:

Sequence:

Syntax:

CEU usage
Syntax
Definition:

Special note:

Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund

C, Corporate Action Details
:ADDB//4!c

:ADDB//TAXR
Indicates, that the MT566 refers to a tax process.

This indicator is used only in the MT564 and MT566 for TA127 and tax reliefs
or refunds.

Field 22F - Additional Business Process Indicator “CLAI”

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

November 2024
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Specifies the additional business process linked to a corporate action event,
such as a claim to compensation or a tax refund

C, Corporate Action Details
:ADDB//4!c

Indicator for a claim
:ADDB//CLAI

Only used for confirmation of compensation-payment
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Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 22F - CA Event Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 22H - CA Option Code

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Clearstream Europe
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Field 22F - Dividend Type Indicator

Specifies the conditions in which a dividend is paid.

C, Corporate Action Details
:DIVI//4\c

Indicator for automatic reinvestment of cash distributed by accumulating
funds

:DIVI//REIN
Only used for TA127.

Type of CA event to which the message relates

A, General Information
:CAEV//4\c

The tax liquidity will be processed by KADI event type 127, CAEV = ACCU.

This field indicates possible options or choices available to the account
holder.

D, Corporate Action Confirmation
:CAOP//4'a

This field indicates the possible options for the client.

For income events always “:CAOP//CASH" for the distribution of cash.
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Field 22H - Credit/Debit Indicator

Swift
Definition: This field indicates whether the amount is a debit or a credit.
Sequence: D2, Cash Movements
Syntax: :CRDB//4!c
CEU usage
Definition: Credit/debit indicator
Special note: “:CRDB//CRED": The amount was credited to client’s cash account.
“:CRDB//DEBT": The amount was debited from client’s cash account.

Field 236G - Function of the Message

Swift
Definition: This field identifies the function of the message.
Sequence: A, General Information
Syntax: 4lc
CEU usage
Definition: Function of the message
Special note: This field is used in the following way:
NEWM New cash booking due to KADI original run or re-run (after
cancellation) and due to market and reverse claiming.
REVR Reverse bookings due to KADI cancellation processing.
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Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

This field identifies the financial instrument.

B, Underlying Securities

[ISIN1le12!c]
[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!e12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available. This is the ISIN of the security underlying the income event and the
ISIN of the transaction respectively.

Field 70E - Additional Text (Narrative)

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Clearstream Europe
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Details of the CA event that are not included in the structured fields of this
message

E, Additional Information
:ADTX//10*35x

Details of transaction for which compensation has been paid

MT566 on the basis of CASCADE holdings

:ADTX//
KADI-LFNR + KADI sequential number (5 digits, fixed)

MT566 on the basis of compensation

:ADTX//

Compensation for non-CCP stock exchange transactions

Line 1: MARKET CLAIM OF OTC TRADE
Line 2: TR RELA + trade no. of the underlying trade (10 digits, fixed)
Line 3: TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD])

Line 4: COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

Line 5: ACTUAL SETTLEMENT DATE + settlement date (8 digits, YYYYMMDD)
Line 6: KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for CCP gross trades

Line 1: COMP. OF CCP GROSS TRADE
Line 2: TR RELA + trade no. of the underlying trade (10 digits, fixed)
Line 3: TRADE DAY + date of trade (8 digits, fixed, YYYYMMDD]

Line 4: COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)
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Line 5:
Line 6:
Line 7:

TRADING LOCATION + trading place (3 digits, fixed)
ORDER NO. + order no. (max. 16 digits, variable)
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation of EUREX Excercise

Line 1:
Line 2:
Line 3:
Line 4:

Line b:

MARKET CLAIM OF EUREX EXCERCISE
TR RELA + trade no. of the underlying trade (10 digits, fixed])
TRADE DAY + trade date (8 digits, fixed, YYYYMMDD]

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for OTC transactions

Line 1:
Line 2:
Line 3:

Line 4:

Line 5:

Line 6:
Line 7:

MARKET CLAIM OF OTC TRADE
TR RELA + trade no. of the underlying trade (10 digits, fixed)

OWN REF + reference no. (CASCADE "REFERENZ-NR" of the
delivery instruction for the seller and of the matching instruction for
the buyer respectively)

TRADE DAY + trade date (8 digits, fixed, YYYYMMDD)

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

ACTUAL SETTLEMENT DATE + settlement date (8 digits, YY-MM-DD)
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation for C7 SCS trades

Line 1:
Line 2:
Line 3:

Line 4:

Line 5:

Line 6:
Line 7:

MARKET CLAIM OF C7 SCS TRADE
TR RELA + trade no. of the underlying trade (10 digits, fixed)

OWN REF + reference no. [CASCADE "REFERENZ-NR" of the
delivery instruction for the seller and of the matching instruction for
the buyer respectively)

TRADE DAY + trade date (8 digits, fixed, YYYYMMDD]

COUNTERPART + CEU account no. of the counterparty (8 digits,
fixed)

ACTUAL SETTLEMENT DATE + settlement date (8 digits, YY-MM-DD)
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

Compensation due to Xemac

Line 1:
Line 2:
Line 3:
Line 4:
Line 5:

XEMAC-TRANSFER

TR RELA + trade no. (10 digits, fixed)

TRANSFERRED ON + date (8 digits, fixed, YYYYMMDD)
COLLATERAL TAKER + CEU account no. (8 digits, fixed)
KADI-LFNR + “ “ + KADI sequential number (5 digits, fixed)

(The items in boldface represent constant values.)

Special note: The different types of security transactions and their compensation
processing (as well as their reporting) are described in “Custody Services -
Compensation Rules, Clearstream Europe AG” available on the Clearstream
website www.clearstream.com.
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Field 70E - Taxation Conditions
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 92A - Additional Tax
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Clearstream Europe
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Details of the CA event that are not included in the structured fields of this
message

E, Additional Information
:TAXE//10*35x

Display of the single tax base for calculating the deducted German
withholding tax and solidarity surcharge for the funds distribution, which
cannot be displayed in the structured field 92J::GRSS.

In cases, that the taxation base is announced in foreign currency, KADI will
convert the deducted tax amount in Euro for booking on clients accounts. In
this case, the exchange rate used by KADI, will be displayed also in this free-
text field.

:TAXE//10*35x

e Line 1: "DIV” + currency + domestic and foreign dividend part without
REIT dividends

e Line 2: "REIT” + currency + domestic and foreign REIT part

e Line 3: "EXCHANGE RATE" + currency 1 + /" + currency 2 + “/" +
exchange rate, if currency of the taxation base is different to the
distribution currency (always Euro).

Additional taxes which cannot be defined by one of the other qualifiers

D2, Cash Movements
:ATAX//[N]115d

German solidarity surcharge rate
:ATAX//[N]rate of German solidarity surcharge

Displayed only, if solidarity surcharge will be deducted from the distributed
tax liquidity amount.
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Field 92A - Withholding Tax Rate

Swift
Definition: Percentage of a cash distribution that will be withheld by a tax authority.
Sequence: D2, Cash Movements
Syntax: :TAXR//IN]115d
CEU usage
Definition: German withholding tax rate
Syntax: :TAXR//[N]rate of German withholding tax
Special note: Displayed only, if German withholding tax will be deducted from the

distributed tax liquidity amount.

Field 92F - Gross Dividend Rate

Swift
Definition: Cash dividend amount per share before deductions or allowances have been
made
Sequence: D2, Cash Movements
Syntax: :GRSS//3!a15d
CEU usage
Definition: Tax liquidity amount per unit, provided by the funds company before any
deductions done by CEU
Syntax: :GRSS//currency + tax liquidity amount

Field 92J - Proportional Disbursement of Dividend - Interest

Swift

Definition: Rate relating to the underlying security for which interest is paid

Sequence: D2, Cash Movements

Syntax: :GRSS//INTR/3!a15d/4!c
CEU usage
Definition: The field contains the domestic interest base of the tax liquidity (ED209).
Syntax: :GRSS//INTR/currency + domestic interest part/ACTU

November 2024 Clearstream Europe

218 CEU Connectivity Handbook Part 3



Field 92J - Proportional Disbursement of Dividend - Abroad

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Rate relating to the underlying security for which other income is paid.

D2, Cash Movements
:GRSS//S0IC/3'a15d/4!c

This field contains the portion of the distributed or reinvested amount
attributable to non-German dividends and REIT dividends, serving as the
basis for calculating the investment income tax.

:GRSS//SOIC/currency + non-German dividend portion including REIT-
dividends of the funds distribution/ACTU

Field 92J - Proportional Disbursement of Dividend - Real Estate

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:
Syntax:
Field 92J - Taxable Portion
Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:
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Rate relating to the underlying security for which interest is paid

D2, Cash Movements
:GRSS//REES/3'a15d/4!c

Display of tax base for calculating the German withholding tax and solidarity
surcharge: domestic real estate part.

:GRSS//REES/currency + domestic real estate part of funds
distribution/ACTU

Rate relating to the underlying security for which tax is charged.

D2, Cash Movements
:GRSS//TXBL/3'a15d/4!c

Proportionate distribution rate which is subject to taxation (sum of tax
assessment bases).

:GRSS//TXBL/currency + sum of tax assessment bases/ACTU

Indicated for German securities regardless of the tax status of the client and
only for positive rates not equal to zero.
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Field 92J - Tax Free Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 93B - Confirmed Balance

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

November 2024
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Rate relating to the underlying security which is not taxable.

D2, Cash Movements
:GRSS//TXFR/3'a15d/4!c

Proportionate distribution rate which is free from taxation (gross distribution
rate minus the sum of tax assessment bases).

:GRSS//TXFR/currency + (gross distribution rate minus sum of tax
assessment bases)/ACTU

Indicated for German securities regardless of the tax status of the client and
only for positive rates not equal to zero.

Balance to which the payment applies

B, Underlying Securities
:CONB//4!c/[N]15d

Nominal value of holdings or settled transaction (for compensation) to which
the tax liquidity payment applies.

:CONB//Quantity Type Code/[NInominal of trade/holding
With Quantity Type Code:

e FAMT for bonds (security class R]

e UNIT otherwise
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Field 93B - Settlement Position (Balance)

Swift
Definition: Balance of securities representing only settled transactions, not including
pending transactions
Sequence: B, Underlying Securities
Syntax: :SETT//4!c/IN]15d
CEU usage
Definition: Settlement position
Syntax: :SETT//Quantity Type Code/[N]entered position
With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise
Special note: Only used for notifications based on holdings.

Field 93B - Total Eligible for CA (Balance)

Swift
Definition: Total balance of securities eligible for this CA event. Calculation of the
entitlement is based on this balance
Sequence: B, Underlying Securities
Syntax: :ELIG//41c/IN]15d
CEU usage
Definition: Total eligible for corporate action
Syntax: :ELIG//Quantity Type Code/[N]entered position - deductions
With Quantity Type Code:
e FAMT for bonds (security class R)
e UNIT otherwise
Special note: Only used for notifications based on holdings.

For TA127, deductions could not arise. Thus 93B::ELIG = 93B::SETT.

Field 97A - Cash Account

Swift
Definition: Cash account
Sequence: D2, Cash Movements
Syntax: :CASH//35x
CEU usage
Definition: Number of client’s account in CASCADE
Syntax: 8!n
Clearstream Europe November 2024
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Field 97A - Safekeeping Account
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Effective Date
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 98A - Payment Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

November 2024
222

Account for the safekeeping of financial instruments

B, Underlying Securities
:SAFE//35x

Number of client's account in CASCADE
8!n, for example, 99990000

Date/time at which an event is officially effective from the issuer's
perspective

C, Corporate Action Details

:EFFD//8!n

Fiscal Payment Date (“Zuflusstag”). Cut-off date for determination of the
entitled holdings (ED060).

YYYYMMDD

The KADI-processing of the event (TA127) takes place on Fiscal Payment
Date + 9 business days on base of entitled holdings on Fiscal Payment Date.
The payment takes place ten business days after the Fiscal Payment Date.

For trade compensation, the Fiscal Payment Date is the last CUM-day. The
daily compensation run which will be executed for the first time on Fiscal
Payment Date + 9 BD will incorporate settled transactions between Fiscal
Payment Date + 1 and Fiscal Payment Date + 20 business days

Date/time when the distribution is due to take place (cash and/or securities)

D2, Cash Movements
:PAYD//8!n

Payment date of the event
YYYYMMDD
Ten business days after the Fiscal Payment Date (98A::EFFD).
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Field 98A - Posting Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date when cash is credited to or debited from the account

D2, Cash Movements
:POST//8!n

Date of cash entry
YYYYMMDD

Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit
entry).

D2, Cash Movements
:VALU//8!n

Value date of the event
YYYYMMDD

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated
YYYYMMDDHHMMSS
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2.6 Income MT564 REPE - CEU Tax Credit

This message is sent to a foreign resident, to announce the cash settlement of a tax credit. The
tax credit results from a daily tax adjustment processed by CEU and relating to the
implementation of the UCITS IV Directive, effective from 1 January 2012. The tax creditis a
payment from CEU to foreign clients and can occur for the KADI event types TA110, TA120,
TA121, TA126 and TA127 only.

Business background

To prevent tax fraud with short selling and given that short selling in omnibus accounts held
with custodians and CEU cannot always be recognised without a doubt, all sales/deliveries are
debited gross. The buyer/recipient receives the compensation payment as gross (domestic) or
net (foreign) according to its AWV status.

As a result of this processing, a foreign resident receives a net credit from CEU on his holdings,
while he is debited gross by CEU in a compensation due to the later sale of his holdings.

A settlement bank does not normally have any information about the transaction and cannot
react directly on the trade date alike an executing bank credit and debit. It usually gets to know
about the transaction on settlement day and has already issued the net dividend credit note.

For this reason, a tax adjustment process has been created that results in a tax credit note for
the foreign resident if there is no negative balance for this holder.

With the introduction of a daily tax adjustment, the holdings are adjusted by the compensation
from purchases and sales to calculate the actual tax owed and to reimburse any excess tax
paid.

This tax adjustment is performed starting on the entitlement day of the distribution daily during
the complete duration of the compensation term (20 business days).
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2.6.1 Overview

Tag Status ‘ Field name Format

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//4!c

22F M Mandatory/Voluntary Indicator :CAMV//MAND

98C 0 Preparation Date :PREP//8!né!n

25D M Processing Status :PROC//4!c

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M CA Reference :CORP//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M Previous Reference :PREV//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

16S M End of Block GENL

End of Sequence A General Information

Mandatory Sequence B Underlying Securities

16R M Start of Block USECU

35B M Identification of FI [ISIN1le12!c]

[4*35x]

Repetitive Mandatory Subsequence B2 Account Information

16R M Start of Block ACCTINFO

97A M Safekeeping Account :SAFE//35x

93B 0 Trade Date Position Balance :TRAD/4!c/[N]15d

16S M End of Block ACCTINFO

End of Subsequence B2 Account Information
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Status

Field name

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence D Corporate Action Details

16R M Start of Block CADETL

98A 0 Ex-Dividend or Distribution Date :XDTE//8!n

98A 0 Record Date :RDTE//8!n

17B 0 Shareholder Rights Directive Indicator :SRDC//1!a

16S M End of Block CADETL

End of Sequence D Corporate Action Details

Repetitive Optional Sequence E Corporate Action Options

16R M Start of Block CAOPTN

13A 0 CA Option Number :CAON//001

22H M CA Option Code :CAOP//CASH

17B M Default Processing Flag :DFLT//Y

Repetitive Optional Subsequence E2 Cash Movements

16R M Start of Block CASHMOVE

22H M Credit/Debit Indicator :CRDB//CRED

97A 0 Cash Account :CASH//35x

198 M Entitled Amount :ENTL//3!a15d

19B 0 Gross Amount :GRSS//3!a15d

19B 0 Withholding Tax Amount :TAXR//3!a15d

198 0 Amount of Tax Credit :TAXC//3!a15d

19B 0 Additional Tax :ATAX//3!a15d

98A M Value Date :VALU//8!n

98A 0 Payment Date :PAYD//8!n

92F 0 Gross Dividend Rate GRSS//3!al15d

92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC
TU

92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU

92A 0 Withholding Tax Rate :TAXR//[N]15d

92A 0 Additional Tax :ATAX//[N]15d

16S M End of Block CASHMOVE

End of Subsequence E2 Cash Movements
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Status Field name

16S M End of Block CACONF

End of Sequence E Corporate Action Options

Optional Sequence F Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//CEU TAX

CREDIT
16S M End of Block ADDINFO

End of Sequence F Additional Information
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2.6.2 Examples
Tax Credit in the context of TA120
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2.6.3

Field descriptions

Field 13A - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 19B - Gross Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Clearstream Europe
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Number assigned by account service to identify the available CA options

E, Corporate Action Options
:CAON//3!c

No usage specific to CEU
For income events “CAON//001"

Field 17B - Shareholder Rights Directive Indicator

This field indicates whether the announcement was initiated by the fist
intermediary in the custody chain in accordance to SRD II.

E, Corporate Action Options
:SRDC//1!a

The indicator “Y” is used if the event is in scope of SRD2 when the underlying
ISIN is in scope of EU-directive 2017/828 from 17. Mai 2017 (SRD2): All
shares, where the issuer is domiciled in an EU / EEA member state and the
shares are admitted for trading in a regulated market of the EU / EEA.

The indicator “N” is used if the event is in scope of SRD2 but CEU did not
receive the notification/event information from the issuer.

The field will not be displayed if the event (ISIN] is not in scope of SRD2

Cash amount before deductions and allowances have been made

E2, Cash Movements
:GRSS//3'a15d

Gross amount of distribution which is equal to the net amount (19B::ENTL)

“:GRSS//” + currency (EUR or foreign currency) + tax credit amount (whereat
gross amount = net amount])
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Field 19B - Entitled Amount
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Amount (to be) entered

E2, Cash Movements
:ENTL//3'a15d

CEU Tax Credit amount credited to clients account.
“:ENTL//” + currency (EUR or foreign currency) + tax credit amount

This amount is the difference between the actual tax amount, already paid by
the client (19B::TAXC) and the tax amount owed by the client on base of the
actual trade date position balance 19B::TAXR).

The tax credit amount includes the German withholding tax ("KEST") and the
German solidarity surcharge (“Solz"). The solidarity surcharge part of the tax
credit amount could be found in 19B::ATAX.

Thus, the withholding tax part of the tax credit amount can be calculated as
19B::ENTL - 19B::ATAX.

Field 19B - WithholdingTax Amount

Swift
Definition:

Sequence:

Syntax:
CEU usage

Definition:

Syntax:

Special note:
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Amount of a cash distribution that will be withheld by a tax authority.

E2, Cash Movements
:TAXR//3'a15d

Projected tax amount ("SOLL-Steuerbetrag”) on base of the actual trade date
position balance (see 93B::TRAD) client has to pay. This amount includes the
German withholding tax ("KEST") and the German solidarity surcharge
("Solz”).

“:TAXR//" + currency (EUR or foreign currency] + projected tax amount, client
has to pay

The projected tax amount results from a daily calculation by KADI, where the
holdings are adjusted by the compensation from purchases and sales to
calculate the actual tax owed and to reimburse any excess tax paid.
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Field 19B -Amount of Tax Credit

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 19B - Additional Tax

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:
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Amount of taxes that have been previously paid in relation to the taxable
event.

E2, Cash Movements
:TAXC//3'a15d

Actual tax amount ("IST-Steuerbetrag”), already paid by the client. This
amount includes the German withholding tax ("KEST") and the German
solidarity surcharge (“Solz").

“:TAXC//” + currency (EUR or foreign currency) + actual tax paid by the client

Additional taxes which cannot be defined by one of the other qualifiers.

E2, Cash Movements
:ATAX//3'a15d

Part of the German solidarity surcharge, which is included in the tax credit
amount (19B::ENTL).

“:ATAX//" + currency (EUR or foreign currency) + solidarity surcharge part of
the CEU tax credit amount

Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1. Linkages
:CORP//16x

Transaction reference number
16x

For events based on the WSS event segment:
“3-digit event type code + BID from WSS".

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 6-digit due
date in the format YYMMDD"

Displayed also in A1 linkages for :23G::REVR
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Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Special note:
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Reference of the linked message previously sent.

A1, Linkages
:PREV//16x

Technical reference (20C::SEME] of a previously sent MT566 confirmation.
:20C::PREV//NONREF
Used for the cancellation (23G:REVR) of a previously sent MT566.
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Field 20C - Sender’s Reference
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Reference assigned by the sender to unambiguously identify the message

A, General Information
:SEME//16x

Technical reference from CEU

16x

Field 20C - Official Corporate Action Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Field 22F - CA Event Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Clearstream Europe

CEU Connectivity Handbook Part 3

Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.

A, General Information
:CAOF//16x

COAF reference provided by WM
:20C::COAF//16x

Type of CA event to which the message relates

A, General Information
:CAEV//4!c

For the list of indicators used see section 2.39 below.

The CEU tax credit will arise in the Swift reporting with the KADI event type
and Swift CAEV of the underlying event. Tax credits are calculated for TA110,
TA120, TA121, TA126 and TA127.
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Field 22H - CA Option Code

Swift
Definition: This field indicates possible options or choices available to the account
holder.
Sequence: E, Corporate Action Options
Syntax: :CAOP//4'a
CEU usage
Definition: This field indicates the possible options for the client.
Special note: For income events always “:CAOP//CASH" for the distribution of cash.
Field 22H - Credit/Debit Indicator
Swift
Definition: This field indicates whether the amount is a debit or a credit.
Sequence: E2, Cash Movements
Syntax: :CRDB//4!c
CEU usage
Definition: Credit/debit indicator
Special note: “:CRDB//CRED": The CEU Tax Credit will be credited to clients account.

Field 236G - Function of the Message

Swift
Definition: This field identifies the function of the message.
Sequence: A, General Information
Syntax: 4lc
CEU usage
Definition: Function of the message
Special note: For tax credits, the following values can occur:
REPE New tax credit
CANC Cancellation (reverse booking) of a tax credit
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Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

This field identifies the financial instrument.

B, Underlying Securities
[ISIN1!e12!c]
[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!le12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available. This is the ISIN of the security underlying the income event and the
ISIN of the transaction respectively.

Field 70E - Additional Text (Narrative)

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 92A - Additional Tax
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Details of the CA event that are not included in the structured fields of this
message

F, Additional Information
:ADTX//10*35x

Fixed text to identify the MT566 as a confirmation for a CEU Tax Credit.
:ADTX//CEU TAX CREDIT

Additional taxes which cannot be defined by one of the other qualifiers

E2, Cash Movements
:ATAX//IN]15d

Additional tax rate (German solidarity surcharge) that is used for the tax
adjustment calculation

:ATAX//[N]rate of the German solidarity surcharge
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Field 92A - Withholding Tax Rate

Swift
Definition: Percentage of a cash distribution that will be withheld by a tax authority.
Sequence: E2, Cash Movements
Syntax: :TAXR//IN]15d
CEU usage
Definition: German withholding tax rate that is used for the tax adjustment calculation
Syntax: :TAXR//[N]rate of German withholding tax

Field 92F - Gross Dividend Rate

Swift
Definition: Cash dividend amount per share before deductions or allowances have been
made
Sequence: E2, Cash Movements
Syntax: :GRSS//3!a15d
CEU usage
Definition: Gross dividend rate of the underlying event
Syntax: :GRSS//currency + dividend/distribution amount
Field 92J - Taxable Portion
Swift
Definition: Rate relating to the underlying security for which tax is charged.
Sequence: E2, Corporate Action Options
Syntax: :GRSS//TXBL/3!a15d/4!c
CEU usage
Definition: Proportionate distribution rate which is subject to taxation (sum of tax
assessment bases).
Syntax: :GRSS//TXBL/currency + sum of tax assessment bases/ACTU
Special note: Indicated for German securities in the context of OGAW |V regardless of the
tax status of the client and only for positive rates not equal to zero.
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Field 92J - Tax Free Portion

Swift
Definition: Rate relating to the underlying security which is not taxable.
Sequence: E2, Corporate Action Options
Syntax: :GRSS//TXFR/3!a15d/4!c
CEU usage
Definition: Proportionate distribution rate which is free from taxation (gross distribution
rate minus the sum of tax assessment bases).
Syntax: :GRSS//TXFR/currency + (gross distribution rate minus sum of tax
assessment bases)/ACTU
Special note: Indicated for German securities in the context of OGAW IV regardless of the

tax status of the client and only for positive rates not equal to zero.

Field 93B - Trade Date Position Balance

Swift
Definition: Balance of securities based on trade date, that is, includes all pending
transactions in addition to the balance of settled transactions.
Sequence: B2, Account Information
Syntax: :TRAD//4!c/[N]15d
CEU usage
Definition: Balance, on which the CEU Tax Credit is based. The balance results from
entitled holdings on entitlement date plus compensations from purchases
minus compensations from sales.
Syntax: :TRAD//Quantity Type Code/[N]trade date position balance
With Quantity Type Code:
e FAMT for bonds (security class R]
o UNIT otherwise
Clearstream Europe November 2024
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Field 97A - Cash Account
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 97A - Safekeeping Account
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Cash account

E2, Cash Movements
:CASH//35x

Number of client’'s DCA.
17'x

Account for the safekeeping of financial instruments

B2, Account Information
:SAFE//35x

Number of client's account in CASCADE
8!n, for example, 99990000

Field 98A - Ex-Dividend or Distribution Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Payment Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date/time when ex dividend trading starts in the underlying security

D, Corporate Action Details
:XDTE//8!n

Ex-date of the underlying event
YYYYMMDD

Date/time when the distribution is due to take place (cash and/or securities)

E2, Cash Movements
:PAYD//8!n

Payment date of the underlying event
YYYYMMDD
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Field 98A - Record Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date on which settled positions are struck in the books of the Issuer.

D, Corporate Action Details
:RDTE//8'n

Record date of the underlying event
YYYYMMDD

Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit

entry).
E2, Cash Movements
:VALU//8!n

Value date of the CEU Tax Credit
YYYYMMDD

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated
YYYYMMDDHHMMSS
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2.7 Income MT566 - CEU Tax Credit

This message is sent to a foreign resident, to confirm the cash settlement of a tax credit. The
tax credit results from a daily tax adjustment processed by CEU and relating to the
implementation of the UCITS IV Directive, effective from 1 January 2012. The tax creditis a
payment from CEU to foreign clients and can occur for the KADI event types TA110, TA120,
TA121, TA126 and TA127 only.

Business background

To prevent tax fraud with short selling and given that short selling in omnibus accounts held
with custodians and CEU cannot always be recognised without a doubt, all sales/deliveries are
debited gross. The buyer/recipient receives the compensation payment as gross (domestic) or
net (foreign) according to its AWV status.

As a result of this processing, a foreign resident receives a net credit from CEU on his holdings,
while he is debited gross by CEU in a compensation due to the later sale of his holdings.

A settlement bank does not normally have any information about the transaction and cannot
react directly on the trade date alike an executing bank credit and debit. It usually gets to know
about the transaction on settlement day and has already issued the net dividend credit note.

For this reason, a tax adjustment process has been created that results in a tax credit note for
the foreign resident if there is no negative balance for this holder.

With the introduction of a daily tax adjustment, the holdings are adjusted by the compensation
from purchases and sales to calculate the actual tax owed and to reimburse any excess tax
paid.

This tax adjustment is performed starting on the entitlement day of the distribution daily during
the complete duration of the compensation term (20 business days).
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2.71 Overview
Tag Status ‘ Field name Format

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//4lc

98C 0 Preparation Date :PREP//8!n6!n

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M CA Reference :CORP//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK
20C M Previous Reference :PREV//16x
16S M End of Block LINK

End of Subsequence A1 Linkages

16S M End of Block GENL

End of Sequence A General Information

Mandatory Sequence B Underlying Securities

16R M Start of Block USECU

97A M Safekeeping Account :SAFE//35x

358 M Identification of FI [ISINTle12!c]
[4*35x]

93B 0 Trade Date Position Balance :TRAD/4!c/[N]15d

93B M Confirmed Balance :CONB/4!c/[N]15d

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence C Corporate Action Details

16R M Start of Block CADETL
98A 0 Ex-Dividend or Distribution Date :XDTE//8'n
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Tag Status ‘ Field name Format

98A 0 Record Date :RDTE//8!n

16S M End of Block CADETL

End of Sequence C Corporate Action Details

Mandatory Sequence D Corporate Action Confirmation

16R M Start of Block CACONF

13A 0 CA Option Number :CAON//3!c

22H M CA Option Code :CAOP//CASH

Repetitive Optional Subsequence D2 Cash Movements

16R M Start of Block CASHMOVE

22H M Credit/Debit Indicator :CRDB//CRED

97A 0 Cash Account :CASH//35x

19B M Posting Amount :PSTA//3!a15d

19B 0 Gross Amount :6RSS//3!a15d

198 0 Withholding Tax Amount :TAXR//31a15d

198 0 Amount of Tax Credit :TAXC//3!a15d

19B 0 Additional Tax :ATAX//31a15d

98A M Posting Date :POST//8!n

98A M Value Date :VALU//8!n

98A 0 Payment Date :PAYD//8!n

92F 0 Gross Dividend Rate GRSS//3!a15d

92A 0 Withholding Tax Rate :TAXR//[N]15d

92A 0 Additional Tax :ATAX//[N]15d

92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC
TU

92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU

16S M End of Block CASHMOVE

End of Subsequence D2 Cash Movements

16S M End of Block CACONF

End of Sequence D
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Tag Status ‘ Field name Format

Optional Sequence E Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//CEU TAX
CREDIT

16S M End of Block ADDINFO

End of Sequence E Additional Information

Clearstream Europe
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2.7.2 Examples
Tax Credit in the context of TA120
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2.7.3

Field descriptions

Field 13A - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 19B - Gross Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 19B - Posting Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Clearstream Europe
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Number assigned by account service to identify the available CA options

D, Corporate Action Confirmation
:CAON//3!c

No usage specific to CEU
For income events “CAON//001"

Cash amount before deductions and allowances have been made

D2, Cash Movements
:GRSS//3'a15d

Gross amount of distribution which is equal to the net amount (:19B::PSTAJ.

“:GRSS//” + currency (EUR or foreign currency) + tax credit amount (whereat
gross amount = net amount]

Amount (to be) entered

D2, Cash Movements
:PSTA//3'a15d

CEU Tax Credit amount credited to clients account.
“:PSTA//" + currency (EUR or foreign currency] + tax credit amount

This amount is the difference between the actual tax amount, already paid by
the client (19B::TAXC) and the tax amount owed by the client on base of the
actual trade date position balance 19B::TAXR).

The tax credit amount includes the German withholding tax ("KEST") and the
German solidarity surcharge (“Solz”). The solidarity surcharge part of the tax
credit amount could be found in 19B::ATAX.

Thus, the withholding tax part of the tax credit amount can be calculated as
19B::PSTA - 19B::ATAX.
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Field 19B - WithholdingTax Amount

Swift
Definition:

Sequence:

Syntax:
CEU usage

Definition:

Syntax:

Special note:

Field 19B -Amount of Tax Credit

Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 19B - Additional Tax

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Amount of a cash distribution that will be withheld by a tax authority.

D2, Cash Movements
:TAXR//3'a15d

Projected tax amount ("SOLL-Steuerbetrag”) on base of the actual trade date
position balance (see 93B::CONB] client has to pay. This amount includes the
German withholding tax ("KEST") and the German solidarity surcharge
("Solz”).

“:TAXR//" + currency (EUR or foreign currency) + projected tax amount, client
has to pay

The projected tax amount results from a daily calculation by KADI, where the
holdings are adjusted by the compensation from purchases and sales to
calculate the actual tax owed and to reimburse any excess tax paid.

Amount of taxes that have been previously paid in relation to the taxable
event.

D2, Cash Movements
:TAXC//3'a15d

Actual tax amount (“IST-Steuerbetrag”}, already paid by the client. This
amount includes the German withholding tax ("KEST") and the German
solidarity surcharge (“Solz").

“:TAXC//" + currency (EUR or foreign currency) + actual tax paid by the client

Additional taxes which cannot be defined by one of the other qualifiers.

D2, Cash Movements
:ATAX//3'a15d

Part of the German solidarity surcharge, which is included in the tax credit
amount (19B::PSTA).

“:ATAX//" + currency (EUR or foreign currency) + solidarity surcharge part of
the CEU tax credit amount
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Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax

Special note:

Field 20C - Sender’s Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1. Linkages
:CORP//16x

Transaction reference number
16x

For events based on the WSS event segment:
“3-digit event type code + BID from WSS”.

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 6-digit due
date in the format YYMMDD”

Displayed also in A1 linkages for :23G::REVR.

Reference of the linked message previously sent

A1, Linkages
:PREV//16x

Technical reference (20C::SEME] of a previously sent MT566 confirmation
:20C::PREV//NONREF
Used for the cancellation (23G:REVR) of a previously sent MT566.

Reference assigned by the sender to unambiguously identify the message

A, General Information
:SEME//16x

Technical reference from CEU
16x
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Field 20C - Official Corporate Action Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Field 22F - CA Event Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 22H - CA Option Code

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 22H - Credit/Debit Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:
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Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.

A, General Information
:CAOF//16x

COAF reference provided by WM
:20C::COAF//16x

Type of CA event to which the message relates

A, General Information
:CAEV//4\c

For the list of indicators used see section 2.39 below.

The CEU tax credit will arise in the Swift reporting with the KADI event type
and Swift CAEV of the underlying event. The possible KADI event types are
TA110, TA120, TA121, TA126 and TA127.

This field indicates possible options or choices available to the account
holder.

D, Corporate Action Confirmation
:CAOP//4'a

This field indicates the possible options for the client.

For income events always “:CAOP//CASH" for the distribution of cash.

This field indicates whether the amount is a debit or a credit.

D2, Cash Movements
:CRDB//4!c

Credit/debit indicator
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Special note:

“:CRDB//CRED": The CEU Tax Credit will be credited to clients account.

Field 236G - Function of the Message

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

This field identifies the function of the message.

A, General Information
4lc

Function of the message

This field is used in the following way:
NEWM New cash booking

REVR Reverse bookings

Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

This field identifies the financial instrument.

B, Underlying Securities
[ISIN1le12!c]
[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!le12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available. This is the ISIN of the security underlying the income event and the
ISIN of the transaction respectively.

Field 70E - Additional Text (Narrative)

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Details of the CA event that are not included in the structured fields of this
message

E, Additional Information
:ADTX//10*35x

Fixed text to identify the MT566 as a confirmation for a CEU Tax Credit.
:ADTX//CEU TAX CREDIT
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Field 92A - Additional Tax
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 92A - Withholding Tax Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 92F - Gross Dividend Rate
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Additional taxes which cannot be defined by one of the other qualifiers

D2, Cash Movements
:ATAX//[N]115d

Additional tax rate (German solidarity surcharge) that is used for the tax
adjustment calculation

:ATAX//[N]rate of the German solidarity surcharge

Percentage of a cash distribution that will be withheld by a tax authority.

D2, Cash Movements
:TAXR//IN]15d

German withholding tax rate that is used for the tax adjustment calculation
:TAXR//[N]Irate of German withholding tax

Cash dividend amount per share before deductions or allowances have been
made

D2, Cash Movements
:GRSS//3'a15d

Gross dividend rate of the underlying event

:GRSS//currency + dividend/distribution amount
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Field 92J - Taxable Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 92J - Tax Free Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 93B - Confirmed Balance

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Rate relating to the underlying security for which tax is charged.

D2, Cash Movements
:GRSS//TXBL/3'a15d/4!c

Proportionate distribution rate which is subject to taxation [sum of tax
assessment bases).

:GRSS//TXBL/currency + sum of tax assessment bases/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero.

Rate relating to the underlying security which is not taxable.

D2, Cash Movements
:GRSS//TXFR/3'a15d/4!c

Proportionate distribution rate which is free from taxation (gross distribution
rate minus the sum of tax assessment bases).

:GRSS//TXFR/currency + (gross distribution rate minus sum of tax
assessment bases)/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero.

Balance to which the payment applies

B, Underlying Securities
:CONB//4!c/[N]15d

Confirmed balance, on which the CEU Tax Credit is based. The balance
results from entitled holdings on entitlement date plus compensations from
purchases minus compensations from sales.

:CONB//Quantity Type Code/[N]trade date position balance
With Quantity Type Code:

e FAMT for bonds (security class R]

e UNIT otherwise
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Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 97A - Cash Account

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 97A - Safekeeping Account

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Swift
Definition:

Sequence:

Syntax:

November 2024

Field 93B - Trade Date Position Balance

Balance of securities based on trade date, that is, includes all pending
transactions in addition to the balance of settled transactions.

B, Underlying Securities
:TRAD//4!c/[N]15d

Balance, on which the CEU Tax Credit is based. The balance results from
entitled holdings on entitlement date plus compensations from purchases
minus compensations from sales.

:TRAD//Quantity Type Code/[N]trade date position balance
With Quantity Type Code:

e FAMT for bonds (security class R]

e UNIT otherwise

Cash account

D2, Cash Movements
:CASH//35x

Number of client's DCA for EUR payments or the CBL Creation account for
payments in foreign currencies.

17!x

Account for the safekeeping of financial instruments

B, Underlying Securities
:SAFE//35x

Number of client's account in CASCADE
8!n, for example, 99990000

Field 98A - Ex-Dividend or Distribution Date

Date/time when ex dividend trading starts in the underlying security

C, Corporate Action Details
:XDTE//8!n
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CEU usage
Definition: Ex-date of the underlying event
Syntax: YYYYMMDD

Field 98A - Payment Date

Swift
Definition: Date/time when the distribution is due to take place (cash and/or securities)
Sequence: D2, Cash Movements
Syntax: :PAYD//8!n
CEU usage
Definition: Payment date of the underlying event
Syntax: YYYYMMDD
Clearstream Europe November 2024
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Field 98A - Posting Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Record Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date when cash is credited to or debited from the account

D2, Cash Movements
:POST//8!n

Date of cash entry
YYYYMMDD

Date on which settled positions are struck in the books of the Issuer.

C, Corporate Action Details
:RDTE//8!n

Record date of the underlying event
YYYYMMDD

Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit
entry).

D2, Cash Movements
:VALU//8!n

Value date of the CEU Tax Credit
YYYYMMDD

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated
YYYYMMDDHHMMSS
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2.8 Income MT564 REPE - CEU Tax Relief/Refund

This message is sent to a foreign resident to announce the cash settlement of a tax relief or tax
refund. Tax relief and refund bookings are processed based on instructions for tax reductions
when the depository owner is a fund pursuant to § 1 Investment Tax Act or a special investment
fund opting for transparency pursuant to § 26 Investment Tax Act. The tax relief or refund can
occur for the KADI event types TA110, TA120 and TA126 subject to German withholding tax only.
Business background

Dividends and similar income from investments in German equities, participation rights and
convertible bonds, held by a fund for their clients via a non-German account, can be executed by
CEU with reduced tax rates (0% or 14.218% withholding tax rate). Evidence must be provided
(status certificate of the fund) for classification of the fund.

The tax reduction can be processed for the payment date of the event (tax relief) or up to 18
months after payment date (tax refund). A request for tax reduction is submitted for an account,
fund, reduced tax rate and event.

For each accepted request for a tax relief or refund, based on the nominal of the request two

bookings are processed:

e Acancellation booking about the dividend amount with deduction of withholding tax and solidarity
surcharge based on the standard withholding tax rate of 25% plus solidarity surcharge;

e A new booking of the dividend amount by taking the reduced tax rate of 14.218% plus solidarity
surcharge or tax-free (0%).

For the cancellation booking an MT564 CANC is sent, for the new booking an MT564 REPE is sent.
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2.8.1 Overview

Tag Status ‘ Field name Format

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//4!c

22F M Mandatory/Voluntary Indicator :CAMV//MAND

98C 0 Preparation Date :PREP//8!né!n

25D M Processing Status :PROC//4!c

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M CA Reference :CORP//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M Previous Reference :PREV//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M Related Message Reference :RELA//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

16S M End of Block GENL

End of Sequence A General Information

Mandatory Sequence B Underlying Securities

16R M Start of Block USECU

358 M Identification of FI [ISINTle12!c]

[4*35x]

Repetitive Mandatory Subsequence B1 Financial Instrument Attributes
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Tag Status ‘ Field name Format

16R M Start of Block FIA

11A 0 Currency of Denomination :DENO//3'a
16S M End of Block FIA

Repetitive Mandatory Subsequence B2 Account Information

16R M Start of Block ACCTINFO
97A M Safekeeping Account :SAFE//35x
93B 0 Total Eligible for CA :ELIG//4!c/[N]15d
16S M End of Block ACCTINFO
End of Subsequence B2 Account Information

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence D Corporate Action Details

16R M Start of Block CADETL

98A 0 Ex-Dividend or Distribution Date :XDTE//8!n
98A 0 Record Date :RDTE//8!n
17B 0 Shareholder Rights Directive Indicator :SRDC//1!a
22F 0 Additional Business Process Indicator :ADDB//TAXR
16S M End of Block CADETL

End of Sequence D Corporate Action Details

Repetitive Optional Sequence E Corporate Action Options

16R M Start of Block CAOPTN

13A 0 CA Option Number :CAON//001
22H M CA Option Code :CAOP//CASH
17B M Default Processing Flag :DFLT//Y
Repetitive Optional Subsequence E2 Cash Movements

16R M Start of Block CASHMOVE
22H M Credit/Debit Indicator :CRDB//CRED
97A 0 Cash Account :CASH//35x
19B M Entitled Amount :ENTL//3!a15d
19B 0 Gross Amount :GRSS//3!a15d
198B 0 Withholding Tax Amount :TAXR//3!a15d
19B 0 Additional Tax :ATAX//3!a15d
98A M Payment Date :PAYD//8!n
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Tag Status ‘ Field name Format

98A 0 Value Date :VALU//8!n

92F 0 Gross Dividend Rate GRSS//3!a15d

92A 0 Withholding Tax Rate :TAXR//[N]15d

92A 0 Additional Tax :ATAX//[N]15d

92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC
TU

92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU

16S M End of Block CASHMOVE

End of Subsequence E2 Cash Movements

16S M End of Block CAOPTN

End of Sequence E Corporate Action Options

Optional Sequence F Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//10*35x

95Q 0 Paying Agent :PAYA//4*35x

16S M End of Block ADDINFO

End of Sequence F Additional Information
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2.8.2 Examples

MT564 CANC for cancellation booking for tax reduction for fund

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16R:
320C¢
ERNGISE
s1GSg
:16R:
:35B:

:16R:
:11A:
:16S:
:16S:
:97A:
:93B:
:16R:
ERNGISE
:16R:
:98A:
:98A:
:17B:
:22F:
:16S:
:16R:
:13A:
:22H:
:17B:
:16R:
122H:
:97A:
:19B:
:19B:
:19B:
:19B:
:98A:
:98A:
:92F:
:92A:
:92A:
89273
:16S:
:16S:
:16R:
:70E:

:950:

:16S:

GENL
:CORP//1202018044796400
:SEME//KAD7102335160326
:COAF//DE0123456789E002
CANC

:CAEV//DVCA

:CAMV/ /MAND
:PREP//20180307102335
: PROC/ /COMP

LINK
:CORP//1202017044796400
LINK

LINK

:PREV//NONREF

LINK

LINK
:RELA//TX-RLF00001
LINK

GENL

USECU

ISIN DE0001234567
TESTISIN

FIA

:DENO/ /EUR

FIA

ACCINFO
:SAFE//12340000
:ELIG//UNIT/100,
ACCINFO

USECU

CADETL
:XDTE//20180202
:RDTE//20180205
:SRDC//Y
:ADDB//TAXR

CADETL

CACOPN

:CAON//001
:CAOP//CASH
:DFLT//Y

CASHMOVE
:CRDB//CRED
:CASH//CLIENT DCA
:ENTL//EUR73, 62
:GRSS//EURL00,

: TAXR//EUR25,
:ATAX//EURL, 37
:PAYD//20180206
:VALU//20180206
:GRSS//EURL,

:TAXR/ /25,
:ATAX//5,5
:GRSS//TXBL/EUR1, 000000000 /ACTU
CASHMOVE

CACONF

ADDINFO

:ADTX//TAX RELIEF
FUND DE0001234567
KADI-LENR 74074
:PAYA//KUNDE
POSTFACH 12 34 56
D-12345 MUSTERSTADT
ADDINFO
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MT564 REPE for new booking for tax reduction for fund

:16R:
:20C:
:20C:
:20C:
:23G:
:22F:
:22F:
:98C:
:25D:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16R:
:20C:
:16S:
:16S:
:16R:
3 35mg

:16R:
:11A:
s1GESg
s1GESg
:97A:
:93B:
:16R:
:16S:
:16R:
:98A:
:98A:
:17B:
:22F:
:16S:
:16R:
:13A:
122H:
:17B:
:16R:
:22H:
:97A:
:19B:
:19B:
:19B:
:19B:
:98A:
:98A:
:92F:
:92A:
:92A:
:92J:
:16S:
:16S:
:16R:
:70E:

:950Q:

:16S:

GENL
:CORP//1202018044796400
:SEME//KAD7102335160326
:COAF//DE0123456789E002
REPE

:CAEV//DVCA

:CAMV/ /MAND
:PREP//20180307102335
: PROC/ /COMP

LINK
:CORP//1202018044796400
LINK

LINK

:PREV/ /NONREF

LINK

LINK
:RELA//TX-RLF00001
LINK

GENL

USECU

ISIN DE0001234567
TESTISIN

FIA

:DENO/ /EUR

FIA

ACCINFO
:SAFE//12340000
:ELIG//UNIT/100,
ACCINFO

USECU

CADETL
:XDTE//20180202
:RDTE/ /20180205
:SRDC//Y
:ADDB//TAXR

CADETL

CACOPN

:CAON//001
:CAOP//CASH
:DFLT//Y

CASHMOVE
:CRDB//CRED
:CASH//CLIENT DCA
:ENTL//EURS85,
:GRSS//EUR100,

: TAXR//EUR14,22
:ATAX//EURO, 78
:PAYD//20180206
:VALU//20180206
:GRSS//EURL,

:TAXR/ /14,218
:ATAX//5,5
:GRSS//TXBL/EUR1,000000000/ACTU
CASHMOVE

CACONF

ADDINFO

:ADTX//TAX RELIEF
FUND DE0001234567
KADI-LENR 74074
:PAYA/ /KUNDE
POSTFACH 12 34 56
D-12345 MUSTERSTADT
ADDINFO

-1
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2.8.3

Field descriptions

Field 11A - Currency of Denomination

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 13A - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Currency in which a financial instrument is currently denominated

B1, Financial Instrument Attributes
:DENO//3!a

Currency of securities account

Number assigned by account service to identify the available CA options

E, Corporate Action Options
:CAON//3!c

No usage specific to CEU
For income events “"CAON//001"

Field 17B - Default Processing Flag

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

November 2024
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This field indicates whether the option will be selected by default if no
instruction is provided for an account.

E, Corporate Action Options
:DFLT//11a

This field indicates whether the option will be selected by default if no
instruction is provided by the client.

For income events always “:DFLT//Y".
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Field 17B - Shareholder Rights Directive Indicator

Swift
Definition: This field indicates whether the announcement was initiated by the fist
intermediary in the custody chain in accordance to SRD II.
Sequence: E, Corporate Action Options
Syntax: :SRDC//1!a
CEU usage
Definition: The indicator “Y” is used if the event is in scope of SRD2 when the underlying

ISIN is in scope of EU-directive 2017/828 from 17. Mai 2017 (SRD2): All
shares, where the issuer is domiciled in an EU / EEA member state and the
shares are admitted for trading in a regulated market of the EU / EEA.

The indicator “N” is used if the event is in scope of SRD2 but CEU did not
receive the notification/event information from the issuer.

The field will not be displayed if the event (ISIN] is not in scope of SRD2

Field 19B - AdditionalTax

Swift
Definition: Additional taxes which cannot be defined by one of the other qualifiers
Sequence: E2, Cash Movements
Syntax: :ATAX//3!a15d
CEU usage
Definition: Amount of solidarity surcharge
Syntax: “:ATAX//" + currency (EUR or non-EUR currency] + solidarity surcharge
Special note: Base for calculation of the amount is 93B::ELIG and 92A::TAXR.
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Field 19B - Entitled Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 19B - Gross Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Amount (to be) entered

E2, Cash Movements
:ENTL//3'a15d

CEU Tax Relief/Refund booking amount.

“:ENTL//” + currency (EUR or foreign currency) +amount for tax
relief/refund booking

For a tax reduction for a fund two bookings are processed, a cancellation
booking and a new booking.

The amount of the cancellation booking is calculated based on the nominal of
the adopted request for tax reduction and the distribution per nominal with
deduction of withholding tax and solidarity surcharge based on the standard
withholding tax rate of 25% plus solidarity surcharge.

The amount of the new booking is calculated based on the nominal of the
adopted request for tax reduction and the distribution per nominal with
deduction of withholding tax and solidarity surcharge based on the reduced
withholding tax rate of 14.218% plus solidarity surcharge or tax-free (0%).

Cash amount before deductions and allowances have been made

E2, Cash Movements
:GRSS//3'a15d

Gross amount of distribution which is equal to the net amount (19B::ENTL])

“:GRSS//" + currency (EUR or foreign currency) + tax relief or refund booking
amount (whereat gross amount = net amount)

Field 19B - WithholdingTax Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

November 2024

264

Amount of a cash distribution that will be withheld by a tax authority.

E2, Cash Movements
:TAXR//3'a15d

Withholding tax amount of capital gains tax and interest, German withholding
tax without solidarity surcharge.

“:TAXR//" + currency (EUR or non-EUR currency) + tax amount (Withholding
tax amount)
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Special note:

Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax

Special note:

Field 20C - Related Reference

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:
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Calculated based on standard withholding tax rate of 25% for the cancellation
booking for tax reduction and the reduced withholding tax rate of 14,218% for
the new booking. For a new booking tax-free (0%] is not displayed.

Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1. Linkages
:CORP//16x

Transaction reference number
16x

For events based on the WSS event segment:
“3-digit event type code + BID from WSS”.

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 6-digit due
date in the format YYMMDD”

The Corporate Action Reference from the underlying income event will be
used.

Reference of the linked message previously sent

A1, Linkages
:PREV//16x

:20C::PREV//NONREF

Used for an update (23G:REPL) or the cancellation (23G:CANC) of a
notification.

Reference of the linked message previously received

A1, Linkages
:RELA//16x

For tax reliefs or refund bookings: CEU internal number of the underlying
request for tax reduction for a fund.
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Syntax "TX-RLF" + 5-digits-numeric for tax reliefs (tax reduction at payment date of
the event)
"TX-RLD" + 5-digits-numeric for tax refunds (tax reduction after payment
date of the event]
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Field 20C - Sender’s Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Swift

Definition:

Sequence:

Syntax:

CEU usage
Syntax
Definition:

Special note:

Field 22F - CA Event Indicator

Swift
Definition:

Sequence:

Syntax:

CEU usage
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Reference assigned by the sender to unambiguously identify the message

A, General Information
:SEME//16x

Technical reference from CEU

16x

Field 20C - Official Corporate Action Reference

Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.

A, General Information
:CAOF//16x

COAF reference provided by WM
:20C::COAF//16x

Field 22F - Additional Business Process Indicator “TAXR”

Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund

C, Corporate Action Details
:ADDB//4!c

:ADDB//TAXR
Indicates that the MT564 refers to a tax process.

This indicator is used only in the MT564 and MT566 for TA127 and tax reliefs
or refunds.

Type of CA event to which the message relates

A, General Information
:CAEV//4\c
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Special note:

Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 22H - CA Option Code

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Field 22H - Credit/Debit Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Swift
Definition:

Sequence:

Syntax:

November 2024

For the list of indicators used see section 3 below.

The CEU Tax Relief/Refund will arise in the Swift reporting with the KADI
event type and Swift CAEV of the underlying event. Tax reliefs or refunds will
be calculated for TA110, TA120 and TA126.

Field 22F - Mandatory/Voluntary Indicator

Indicates whether the event is mandatory, mandatory with options or
voluntary.

A, General Information
:CAMV//4!c

For income events always “:CAMV//MAND".

This field indicates possible options or choices available to the account
holder.

E, Corporate Action Options
:CAOP//4)a

This field indicates the possible options for the client.

For income events always “:CAOP//CASH" for the distribution of cash.

This field indicates whether the amount is a debit or a credit.

E2, Cash Movements
:CRDB//4!c

Credit/debit indicator

“:CRDB//CRED": The CEU Tax Relief/Refund amount will be credited to
clients account.

Field 23G - Function of the Message

This field identifies the function of the message.

A, General Information
4lc
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CEU usage
Definition:

Special note:

Field 25D - Processing Status
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Function of the message

For tax relief/refund bookings, the following values occur:

REPE New booking for tax relief or refund based on the nominal of the
request for tax reduction and reduced tax rate of 14,218% or tax-
free.

CANC Cancellation (reverse booking] for tax relief or refund based on the
nominal of the request for tax reduction and standard tax rate of
25%.

Status to define the completeness of information contained in the notification

A, General Information
:PROC//COMP

MT564 REPE as of entitlement date/record date

“:PROC//COMP”, because this message will be sent after calculation on the
basis of entitlements.

Field 35B - Identification of the Financial Instrument

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

This field identifies the financial instrument.

B, Underlying Securities
[ISIN1!e12!c]
[4*35x]

This field contains the code of the securities in ISIN format.
ISIN1!le12!c (ISIN)

This field contains the ISIN and a free-text description of the securities, if
available. This is the ISIN of the security underlying the income event and the
ISIN of the transaction respectively.

Field 70E - Additional Text (Narrative)

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:
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Details of the CA event that are not included in the structured fields of this
message

F, Additional Information
:ADTX//10*35x

Fixed text to identify the MT564 as a pre-advice for a CEU Tax Relief/Refund
booking.
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Syntax: “:ADTX//" with the following structured text:
1% line: "TAX RELIEF” or "TAX REFUND"
2" line: "FUND"” + ISIN of the fund
3nd line: "KADI-LFNR” + “ “ + KADI sequential number (5 digits, fixed)
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Field 92A - Additional Tax

Swift
Definition: Additional taxes which cannot be defined by one of the other qualifiers
Sequence: E2, Cash Movements
Syntax: :ATAX//IN]15d
CEU usage
Definition: Additional tax rate (German solidarity surcharge) that is used for the tax
relief or refund calculation
Syntax: :ATAX//[N]rate of the German solidarity surcharge

Field 92A - Withholding Tax Rate

Swift
Definition: Percentage of a cash distribution that will be withheld by a tax authority.
Sequence: E2, Cash Movements
Syntax: :TAXR//[N]15d
CEU usage
Definition: German withholding tax rate that is used for the tax relief or refund
calculation
Syntax: :TAXR//[N]rate of German withholding tax
Field 92F - Gross Dividend Rate
Swift
Definition: Cash dividend amount per share before deductions or allowances have been
made
Sequence: E2, Cash Movements
Syntax: :6RSS//3!a15d
CEU usage
Definition: Gross dividend rate of the underlying event
Syntax: :GRSS//currency + dividend/distribution amount
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Field 92J - Taxable Portion

Swift
Definition:

Sequence:
Syntax:

CEU usage
Definition:

Syntax:

Special note:
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Rate relating to the underlying security for which tax is charged.

E2, Corporate Action Options
:GRSS//TXBL/3!a15d/4lc

Proportionate distribution rate which is subject to taxation (tax assessment
base).

:GRSS//TXBL/currency + tax assessment base/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero.
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Field 92J - Tax Free Portion

Swift
Definition: Rate relating to the underlying security which is not taxable.
Sequence: E2, Corporate Action Options
Syntax: :GRSS//TXFR/3!a15d/4!c
CEU usage
Definition: Proportionate distribution rate which is free from taxation (gross distribution
rate minus the tax assessment base).
Syntax: :GRSS//TXFR/currency + (gross distribution rate minus tax assessment
base)/ACTU
Special note: Indicated for German securities in the context of OGAW IV regardless of the

tax status of the client and only for positive rates not equal to zero.

Field 93B - Total Eligible for CA (Balance)

Swift
Definition: Balance of the CEU Tax Relief/Refund. The calculation of the entitlement is
based on this balance.
Sequence: B2, Account Information
Syntax: :ELIG//41c/IN]15d
CEU usage
Definition: Balance on which the CEU Tax Relief/Refund is based. The balance results
from the adopted request for tax reduction.
Syntax: :ELIG//Quantity Type Code/position of fund applied for tax reduction

With Quantity Type Code:
e FAMT for bonds (security class R}
o UNIT otherwise

Field 95Q - Paying Agent

Swift
Definition: Name of the paying agent
Sequence: F, Additional Information
Syntax: :PAYA/[4*35x
CEU usage
Definition: Agent appointed to execute the payment for the corporate action event on
behalf of the issuer company or offering party.
Syntax: 4*35x
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Field 97A - Cash Account
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 97A - Safekeeping Account
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Cash account

E2, Cash Movements
:CASH//35x

Number of the client’'s DCA.
17'x

Account for the safekeeping of financial instruments

B2, Account Information
:SAFE//35x

Number of the client’'s account in CASCADE
8!n, for example, 99990000

Field 98A - Ex-Dividend or Distribution Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Payment Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date/time when ex dividend trading starts in the underlying security

D, Corporate Action Details
:XDTE//8!n

Ex-date of the underlying event
YYYYMMDD

Date/time when the tax relief/refund is due to take place (cash]

E2, Cash Movements
:PAYD//8!n

Payment date of the tax relief/refund booking
YYYYMMDD

Clearstream Europe
CEU Connectivity Handbook Part 3



Field 98A - Record Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date on which settled positions are struck in the books of the Issuer.

D, Corporate Action Details
:RDTE//8'n

Record date of the underlying event
YYYYMMDD

Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit

entry).
E2, Cash Movements
:VALU//8!n

Value date of the CEU Tax Relief/Refund booking
YYYYMMDD

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated
YYYYMMDDHHMMSS
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2.9

Income MT566 - CEU Tax Relief/Refund

This message is sent to a foreign resident to confirm the cash settlement of a tax relief or
refund. Tax relief and refund bookings are processed based on instructions for tax reductions
when the depository owner is a fund pursuant to § 1 Investment Tax Act or special investment
fund opting for transparency pursuant to § 26 Investment Tax Act. The tax relief or refund can
occur for the KADI event types TA110, TA120 and TA126 subject to German withholding tax only.

Business background

Dividends and similar income from investments in German equities, participation rights and
convertible bonds, held by a fund for their clients via a non-German account, can be executed by
CEU with reduced tax rates (0% or 14.218% withholding tax rate). Evidence must be provided
(status certificate of the fund) for classification of the fund.

The tax reduction can be processed for the payment date of the event (tax relief) or up to 18
months after payment date (tax refund). A request is submitted for an account, fund, reduced
tax rate and event.

For the booking of a tax relief or refund, for each request, based on the nominal of the request

two bookings are processed:

e A cancellation booking about the dividend amount with deduction of withholding tax and solidarity
surcharge based on the standard withholding tax rate of 25% plus solidarity surcharge;

e A new booking of the dividend amount by taking the reduced tax rate of 14.218% plus solidarity
surcharge or tax-free (0%).

For the cancellation booking an MT566 REVR is sent, for the new booking an MT566 NEWM is sent.
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2.9.1 Overview

Tag Status ‘ Field name Format

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//4lc

98C 0 Preparation Date :PREP//8!n6!n

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK
20C M Related Message Reference :RELA//16x
16S M End of Block LINK
End of Subsequence A1 Linkages
Repetitive Optional Subsequence A1 Linkages
16R M Start of Block LINK
13A 0 Linked Message :LINK//3!c
20C M Market Infrastructure Transaction :MITI//16x
Identifier
16S M End of Block LINK
End of Subsequence A1 Linkages
16S M End of Block GENL
End of Sequence A General Information
Mandatory Sequence B Underlying Securities
16R M Start of Block USECU
97A M Safekeeping Account :SAFE//35x
35B M Identification of FI [ISIN1le12!c]
[4*35x]
Optional Subsequence B1 Financial Instrument Attributes
16R M Start of Block FIA
1A 0 Currency of Denomination :DENO//3!a
16S M End of Block FIA

End of Subsequence B1 Financial Instrument Attributes

93B M

Confirmed Balance

.CONB/4!c/[N]15d
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Status

Field name

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence C Corporate Action Details

16R M Start of Block CADETL

98A 0 Ex-Dividend or Distribution Date :XDTE//8!n

98A 0 Record Date :RDTE//8!n

22F 0 Additional Business Process Indicator :ADDB//4!c

16S M End of Block CADETL

End of Sequence C Corporate Action Details

Mandatory Sequence D Corporate Action Confirmation

16R M Start of Block CACONF

13A 0 CA Option Number :CAON//3!c

22H M CA Option Code :CAOP//CASH

Repetitive Optional Subsequence D2 Cash Movements

16R M Start of Block CASHMOVE

22H M Credit/Debit Indicator :CRDB//CRED

97A 0 Cash Account :CASH//35x

19B M Posting Amount :PSTA//3!a15d

19B 0 Gross Amount :GRSS//31a15d

198 0 Withholding Tax Amount :TAXR//31a15d

198 0 Additional Tax :ATAX//3!a15d

98A M Posting Date :POST//8!n

98A M Value Date :VALU//8!n

98A 0 Payment Date :PAYD//8!n

92F 0 Gross Dividend Rate :6RSS//3!a15d

92A 0 Withholding Tax Rate :TAXR//[N]15d

92A 0 Additional Tax :ATAX//[N]15d

92J 0 Taxable Portion :GRSS//TXBL/3!a15d/AC
TU

92J 0 Tax Free Portion :GRSS//TXFR/3!a15d/AC
TU

16S M End of Block CASHMOVE

End of Subsequence D2 Cash Movements

16S M End of Block CACONF

End of Sequence D Corporate Action Confirmation
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Tag Status ‘ Field name Format
Optional Sequence E Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//10*35x
95Q 0 Paying Agent :PAYA//4*35x
16S M End of Block ADDINFO

End of Sequence E Additional Information
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2.9.2 Examples
MT566 REVR for cancelation booking
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MT566 NEWM for new booking
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293 Field descriptions

Field 11A - Currency of Denomination

Swift
Definition: Currency in which a financial instrument is currently denominated
Sequence: B1, Financial Instrument Attributes
Syntax: :DENO//3!a
CEU usage
Definition: Currency of securities account

Field 13A - CA Option Number

Swift
Definition: Number assigned by account service to identify the available CA options
Sequence: D, Corporate Action Confirmation
Syntax: :CAON//3!c
CEU usage
Definition: No usage specific to CEU
Special note: For income events “CAON//001"

Field 19B - Gross Amount

Swift

Definition: Cash amount before deductions and allowances have been made

Sequence: D2, Cash Movements

Syntax: :6RSS//3!a15d
CEU usage
Definition: Gross amount of distribution which is equal to the net amount (:19B::PSTA].
Syntax: “:GRSS//” + currency (EUR or foreign currency) + tax relief or refund

booking amount (whereat gross amount = net amount]
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Field 19B - Posting Amount
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Amount (to be) entered

D2, Cash Movements
:PSTA//3'a15d

CEU Tax Relief/Refund booking amount.
“:PSTA//" + currency (EUR or foreign currency) + tax relief/refund amount

For a tax reduction for a fund two bookings are processed, a cancellation
booking and a new booking.

The amount of the cancellation booking is calculated based on the nominal of
the request for tax reduction and the distribution per nominal with deduction
of withholding tax and solidarity surcharge based on the standard
withholding tax rate of 25% plus solidarity surcharge.

The amount of the new booking is calculated based on the nominal of the
request for tax reduction and the distribution per nominal with deduction of
withholding tax and solidarity surcharge based on the reduced withholding
tax rate of 14.218% plus solidarity surcharge or tax-free (0%).

Field 19B - WithholdingTax Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 19B - Additional Tax

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Clearstream Europe
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Amount of a cash distribution that will be withheld by a tax authority.

D2, Cash Movements
:TAXR//3'a15d

Withholding tax amount of capital gains tax and interest, German withholding
tax without solidarity surcharge.

“:TAXR//" + currency (EUR or non-EUR currency) + tax amount (Withholding
tax amount)

Calculated based on the standard withholding tax rate of 25% for the
cancellation booking for tax reduction and on the reduced withholding tax
rate of 14,218% for the new booking. For a new booking tax-free (0%) the
field is not displayed.

Additional taxes which cannot be defined by one of the other qualifiers.

D2, Cash Movements
:ATAX//3'a15d

Part of the German solidarity surcharge, which is included in the tax relief or

refund amount (19B::PSTA).
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Special note: Calculated based on the withholding tax rate of 25% for the cancellation
booking and on the reduced tax rate of 14,218% for the new booking. For a
new booking tax-free (0%)] the field is not displayed.

Field 20C - CA Reference

Swift
Definition: Reference assigned by the account service to unambiguously identify a CA
event
Sequence: A, General Information
A1. Linkages
Syntax: :CORP//16x
CEU usage
Definition: Transaction reference number
Syntax: 16x
Special note: For events based on the WSS event segment:

“3-digit event type code + BID from WSS”.

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 4-digit due
date in the format YYMMDD”

The Corporate Action Reference from the underlying income event will be
used.

Displayed also in A1 linkages for :23G::REVR.

Field 20C - Related Reference

Swift
Definition: Reference of the linked message previously received
Sequence: A1, Linkages
Syntax: :RELA//16x
CEU usage
Definition: For tax reliefs or refunds: CEU internal number of the underlying request for
tax reduction.
Syntax "TX-RLF" + 5-digits-numeric for tax reliefs (tax reduction at payment date of

event)
"TX-RLD" + 5-digits-numeric for tax refunds (tax reduction after payment
date of event]

Field 20C - Sender’s Reference

Swift
Definition: Reference assigned by the sender to unambiguously identify the message
Sequence: A, General Information
Syntax: :SEME//16x
CEU usage
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Definition: Technical reference from CEU

Syntax: 16x
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Field 20C - Official Corporate Action Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.

A, General Information
:CAOF//16x

COAF reference provided by WM
:20C::COAF//16x

Field 22F - Additional Business Process Indicator “TAXR”

Swift

Definition:

Sequence:

Syntax:

CEU usage
Syntax
Definition:

Special note:

Field 22F - CA Event Indicator
Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 22H - CA Option Code
Swift

Definition:

Sequence:

Syntax:
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286

Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund

C, Corporate Action Details
:ADDB//4!c

:ADDB//TAXR
Indicates, that the MT566 refers to a tax process.

This indicator is used only in the MT564 and MT566 for TA127 and tax reliefs
or refunds.

Type of CA event to which the message relates

A, General Information
:CAEV//4!c

For the list of indicators used see section 3 below.

The CEU Tax Relief/Refund will arise in the Swift reporting with the KADI
event type and Swift CAEV of the underlying event. The possible KADI event
types are TA110, TA120 and TA126.

This field indicates possible options or choices available to the account
holder.

D, Corporate Action Confirmation
:CAOP//4'a
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CEU usage
Definition: This field indicates the possible options for the client.

Special note: For income events always “:CAOP//CASH" for the distribution of cash.

Field 22H - Credit/Debit Indicator

Swift
Definition: This field indicates whether the amount is a debit or a credit.
Sequence: D2, Cash Movements
Syntax: :CRDB//4!c
CEU usage
Definition: Credit/debit indicator
Special note: “:CRDB//CRED": The CEU Tax Relief/Refund will be credited to the client
account.
Field 236G - Function of the Message
Swift
Definition: This field identifies the function of the message.
Sequence: A, General Information
Syntax: 4lc
CEU usage
Definition: Function of the message
Special note: For tax reliefs or refunds, the following values occur:

NEWM New booking for tax relief or refund based on the nominal of the
request for tax reduction and reduced tax rate of 14,218% or tax-
free.

REVR Cancellation (reverse booking) for tax relief or refund based on the
nominal of the request for tax reduction and standard tax rate of
25%.

Field 35B - Identification of the Financial Instrument

Swift
Definition: This field identifies the financial instrument.
Sequence: B, Underlying Securities
Syntax: [ISIN1le12!c]
[4*35x]
CEU usage
Definition: This field contains the code of the securities in ISIN format.
Syntax: ISINT!e12!c (ISIN)
Special note: This field contains the ISIN and a free-text description of the securities, if
available. This is the ISIN of the security underlying the income event.
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Field 70E - Additional Text (Narrative)

Swift
Definition: Details of the CA event that are not included in the structured fields of this
message
Sequence: E, Additional Information
Syntax: :ADTX//10*35x
CEU usage
Definition: Fixed text to identify the MT566 as a confirmation for a CEU Tax Relief/Refund
booking.
Syntax: “:ADTX//” with the following structured text:

1°t line: "TAX RELIEF” or "TAX REFUND”
2" line: "FUND” + ISIN of fund
3nd line: "KADI-LFNR"+ " + KADI sequential number (5 digits, fixed)

Field 92A - Additional Tax

Swift
Definition: Additional taxes which cannot be defined by one of the other qualifiers
Sequence: D2, Cash Movements
Syntax: :ATAX//IN]15d
CEU usage
Definition: Additional tax rate (German solidarity surcharge) that is used for the tax
relief or refund calculation
Syntax: :ATAX//IN]rate of the German solidarity surcharge

Field 92A - Withholding Tax Rate

Swift
Definition: Percentage of a cash distribution that will be withheld by a tax authority.
Sequence: D2, Cash Movements
Syntax: :TAXR//[N]15d
CEU usage
Definition: German withholding tax rate that is used for the tax relief or refund
calculation
Syntax: :TAXR//[N]rate of German withholding tax
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Field 92F - Gross Dividend Rate

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 92J - Taxable Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 92J - Tax Free Portion

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

November 2024

Cash dividend amount per share before deductions or allowances have been
made

D2, Cash Movements
:GRSS//3'a15d

Gross dividend rate of the underlying event

:GRSS//currency + dividend/distribution amount

Rate relating to the underlying security for which tax is charged.

D2, Cash Movements
:GRSS//TXBL/3'a15d/4!c

Proportionate distribution rate which is subject to taxation (tax assessment
base).

:GRSS//TXBL/currency + tax assessment base/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero.

Rate relating to the underlying security which is not taxable.

D2, Cash Movements
:GRSS//TXFR/3'a15d/4!c

Proportionate distribution rate which is free from taxation (gross distribution
rate minus the tax assessment base).

:GRSS//TXFR/currency + (gross distribution rate minus tax assessment
base)/ACTU

Indicated for German securities in the context of OGAW IV regardless of the
tax status of the client and only for positive rates not equal to zero.
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Field 93B - Confirmed Balance
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 95Q - Paying Agent
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 97A - Cash Account
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:
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Balance to which the payment applies

B, Underlying Securities
:CONB//4!c/[N]15d

Confirmed balance, on which the CEU Tax Relief/Refund is based. The
balance results from the adopted request for tax reduction for a fund.

:CONB//Quantity Type Code/position of fund applied for tax reduction
With Quantity Type Code:

e FAMT for bonds (security class R)

e UNIT otherwise

Name of the paying agent

E, Additional Information
:PAYA/[4*35x

Agent appointed to execute the payment for the corporate action event on
behalf of the issuer company or offering party.

4*35x

Cash account

D2, Cash Movements
:CASH//35x

Number of the client’s DCA for EUR payments or the CBL Creation account
for payments in foreign currencies.

171x
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Field 97A - Safekeeping Account
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Account for the safekeeping of financial instruments

B, Underlying Securities
:SAFE//35x

Number of the client's account in CASCADE
8!n, for example, 99990000

Field 98A - Ex-Dividend or Distribution Date

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Payment Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Posting Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date/time when ex dividend trading starts in the underlying security

C, Corporate Action Details
:XDTE//8!n

Ex-date of the underlying event
YYYYMMDD

Date/time when the tax relief/refund booking is due to take place (cash]

D2, Cash Movements
:PAYD//8!n

Payment date of the tax relief or refund booking
YYYYMMDD

Date when cash is credited to or debited from the account

D2, Cash Movements
:POST//8!n

Date of cash entry
YYYYMMDD
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Field 98A - Record Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 98A - Value Date
Swift

Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Field 98C - Preparation Date
Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:
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Date on which settled positions are struck in the books of the Issuer.

C, Corporate Action Details
:RDTE//8'n

Record date of the underlying event
YYYYMMDD

Date/time when cash becomes available to the account holder (through a
credit entry) or ceases to be available to the account holder (through a debit
entry).

D2, Cash Movements
:VALU//8!n

Value date of the CEU Tax Relief/Refund

YYYYMMDD

Date when message was prepared

A, General Information
:PREP//8!né!n

Date and time when the message was generated
YYYYMMDDHHMMSS
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2.10 Income MT564 to Main Paying Agent

CEU sends this MT564 message for collection to clients that act as paying agent for an income event.
The lifecycle of the MT564 Main Paying Agent [MPA] is simular to the lifecycle of client’s position-
related MT564 but independent from this one.

1. The MT564 MPA notification, sent out by CEU at end of day between 30 business days
prior to ex-date/record date until one business day prior to the CEU entitlement date of
event is triggered by new announcement of an event, update of event data or cancellation
of an event and is based on WSS data.

2. During the time from 30 business days prior to ex-date/record date until one business
day prior to the CEU entitlement date an optional MT564 REPE could be subscribed which
will be triggered at end of day for changes in CEU nostro balances as it could occur due to
mark up, mark downs or deductions of CASCADE holdings by clients.

3. The real-time MT564 notification on CEU entitlement date is also available for MPAs.

4. After KADI event processing of an income event, MPAs could receive the optional MT564
REPE based on the results for collection.

5. After CEU entitlement date, the real-time MT564 notification and the MT564 REPE will
inform MPA about the cancellation and/or re-run of an event.

If MPA has own balances in an event and has subscribed also for the position-related MT564, MPA
will receive MT564/566 messages resulting from both MT56x lifecycles. To distinct the MT56x MPA
from the position-related MT56x, the following criteria could be used.

Criterion MT56x to client MT56x to MPA
Swift address of message The Swift address for receiving the position-related MT56x and the
receiver MT56x MPA could be different.

Function Message Code (only Using file transfer as transmission medium, the different message
for File Transfer) types could be identified by the message function codes in the
MT598-header, field 77E:

0402: MT564 to MPA and Lead Manager (TA231)
0411: MT564 to clients

0413: MT568 to client/MPA/Lead Manager

0414: MT568 Tax Pre-Notification to clients
0415: MT564 Pending Transactions to clients
0431: MT566 to clients

0432: MT566 to MPA and Lead Manager (TA231)

Sign of balances No sign is used in fields In fields 93B::balances, the sign
93B::balances “N"is used.
Credit/Debit-indicator Always CRED is used in MT564 | Always DEBT is used in MT564
and MT566 for distributions to | and MT566 for collection from
clients. MPA.
Additional text field 70E::ADTX | No specific text. MT564: “ADVICE FOR PAYING
AGENT”
MT566: “CONFIRMATION FOR
PAYING AGENT"

The following description of formats is based on the original Swift manuals in English to avoid
confusions in terminology. Differences in message content between the various types of MT564 MPA
notifications are incorporated in the following format description.
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2.10.1

Overview

Status

Field name

Mandatory Sequence A General Information

16R M Start of Block GENL

20C M CA Reference :CORP//16x

20C M Sender’s Reference :SEME//16x

20C 0 Official Corporate Action Event :COAF//16x
Reference

236G M Function of the Message 4lc

22F M CA Event Indicator :CAEV//4!c

22F M Mandatory/Voluntary Indicator :CAMV//MAND

98C 0 Preparation Date :PREP//8!né!n

25D M Processing Status :PROC//4!c

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

13A 0 Linked Message :LINK//3!c

20C M Corporate Action Reference :CORP//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

Repetitive Optional Subsequence A1 Linkages

16R M Start of Block LINK

20C M Previous Message Reference :PREV//16x

16S M End of Block LINK

End of Subsequence A1 Linkages

Mandatory Sequence B Underlying Securities

16R M Start of Block USECU

35B M Identification of FI [ISIN1le12!c]

[4*35x]

Optional Subsequence B1 Financial Instrument Attributes

16R M Start of Block FIA

22F 0 Method of Interest Computation :MICO//4!c
Indicator

1A 0 Currency of Denomination :DENO//3'a

92A 0 Previous Factor :PRFC//IN]15d

92A 0 Next Factor :NWFC//IN]15d
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Status

Field name

16S M End of Block FIA

End of Subsequence B1 Financial Instrument Attributes

Repetitive Mandatory Subsequence B2 Account Information

16R M Start of Block ACCTINFO

97A M Safekeeping Account :SAFE//35x

93B 0 Total Eligible for CA :ELIG//4!c/N15d

93B 0 Settlement Position :SETT//41c/N15d

16S M End of Block ACCTINFO

End of Subsequence B2 Account Information

16S M End of Block USECU

End of Sequence B Underlying Securities

Optional Sequence D Corporate Action Details

16R M Start of Block CADETL

98A 0 Ex-Dividend or Distribution Date :XDTE//8!n

98A 0 Record Date :RDTE//8!n

98A 0 Effective Date :EFFD//8!n

69A 0 Interest Period :INPE//8!n/8!n

99A 0 Number of Days Accrued :DAAC//INI3!n

92A or 92F 0 Interest Rate :INTR//[N]15d
:INTR//3!a15d

17B 0 Shareholder Rights Directive Indicator :SRDC//1!a

22F 0 Additional Business Process Indicator :ADDB//4!c

22F 0 Offer Type Indicator :OFFE//SQUE

36B 0 Minimum Quantity Sought :QTS0//4!c/15d

16S M End of Block CADETL

End of Sequence D Corporate Action Details

Repetitive Optional Sequence E Corporate Action Options

16R M Start of Block CAOPTN

13A M CA Option Number :CAON//3!c

22F M CA Option Code :CAOP//CASH

17B M Default Processing Flag :DFLT//Y

90A or 90B 0 Cash in Lieu of Shares Price :CINL//PRCT/IN]15d
:CINL//ACTU/3!a15d

Repetitive Optional Subsequence E1 Securities Movement
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Tag Status ‘ Field name Format

16R M Start of Block SECMOVE

22H M Credit/Debit Indicator :CRDB//DEBT

35B M Identification of the Financial Instrument | [ISIN1!e12!c]
[4*35x]

98A M Payment Date :PAYD//8!n

98A 0 Last Trading Date :LTRD//8!n

16S M End of Block SECMOVE

End of Subsequence E1 Securities Movement

Repetitive Optional Subsequence E2 Cash Movements

16R M Start of Block CASHMOVE

22H M Credit/Debit Indicator :CRDB//4!c

97A 0 Cash Account :CASH//35x

19B M Entitled Amount :ENTL//3!a15d

19B 0 Resulting Amount :RESU//3'a15d

19B M Charges/Fees :CHAR//3!a15d

19B 0 Gross Amount :GRSS//3!a15d

98A 0 Payment Date :PAYD//8!n

98A M Value Date :VALU//8!n

92F 0 Gross Dividend Rate :GRSS//3!a15d

92A 0 Charges/Fees :CHAR//[N]15d

92A 0 Applicable Rate :RATE//[N]15d

92A or 92F 0 Interest Rate Used for Payment :INTP//[N]15d
:INTP//3'a15d

928 0 Exchange Rate :EXCH//3'a/3!a/15d

90A or 90B 0 Generic Cash Price Received per Product | :0FFR//PRCT/[N]15d
:0FFR//ACTU/3!a15d

16S M End of Block CASHMOVE

End of Subsequence E2 Cash Movements

16S M End of Block CAOPTN

End of Sequence E Corporate Action Options

Optional Sequence F Additional Information

16R M Start of Block ADDINFO

70E 0 Additional Text :ADTX//10*35x
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Tag Status ‘ Field name Format

70E 0 Taxation Conditions :TAXE//10*35x

165 M End of Block ADDINFO

End of Sequence F Additional Information
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2.10.2 Examples

TA110 - Interest payments
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TA120 - Dividend payments
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TA121 - Disbursement of funds
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TA130 - Total redemption

November 2024 Clearstream Europe
302 CEU Connectivity Handbook Part 3



2.10.3

Field descriptions

Field 11A - Currency of Denomination

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 13A - Linked Message

Swift
Definition:

Sequence:

Syntax:

CEU usage

Special note:

Field 13B - CA Option Number

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Currency in which a financial instrument is currently denominated

B1, Financial Instrument Attributes
:DENO//3!a

Currency of securities account

Message type number of the message referenced in the linkage section.

A1, Linkages
:LINK//3!c

:LINK//568

Used if a an MT568 message follows

Number assigned by account service to identify the available CA options

E, Corporate Action Options
:CAON//3!c

No usage specific to CEU
For income events always “:CAON//001".

Field 17B - Default Processing Flag

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:
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This field indicates whether the option will be selected by default if no
instruction is provided for an account.

E, Corporate Action Options
:DFLT//11a

This field indicates whether the option will be selected by default if no
instruction is provided by the client.

For income events always “:DFLT//Y".
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Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Field 19B - Entitled Amount

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:

Field 19B - Gross Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Clearstream Europe
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Field 17B - Shareholder Rights Directive Indicator

This field indicates whether the announcement was initiated by the fist
intermediary in the custody chain in accordance to SRD II.

E, Corporate Action Options
:SRDC//1!a

The indicator “Y” is used if the event is in scope of SRD2 when the underlying
ISIN is in scope of EU-directive 2017/828 from 17. Mai 2017 (SRD2): All
shares, where the issuer is domiciled in an EU / EEA member state and the
shares are admitted for trading in a regulated market of the EU / EEA.

The indicator “N” is used if the event is in scope of SRD2 but CEU did not
receive the notification/event information from the issuer.

The field will not be displayed if the event (ISIN] is not in scope of SRD2

Cash amount based on terms of CA event and balance of underlying
securities, entitled account holder(may be positive or negative)

E2, Cash Movements
:ENTL//3'a15d

Total net amount of collection
“:ENTL//” + currency (EUR or non-EUR currency) + net amount of collection

In general, collection takes place on gross base without deduction of tax.
Hence, 19B::ENTL = 19B::GRSS - 19B::CHAR

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on the basis of 93B::SETT.

Cash amount before deductions and allowances have been made

E2, Cash Movements
:GRSS//3'a15d

Gross amount of collection

“:GRSS//” + currency (EUR or non-EUR currency) + gross amount of
collection

Base for calculation of the amount is 93B::ELIG if available. Otherwise the
calculation takes place on the basis of 93B::SETT.
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Field 19B - Resulting Amount

Swift
Definition:

Sequence:

Syntax:

CEU usage

Definition:

Syntax:

Special note:

Field 19B - Charges/Fees

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Special note:

Field 20C - CA Reference

Swift

Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax:

Special note:
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Amount of money resulting from a foreign exchange conversion.

E2, Cash Movements
:RESU//3!a15d

Amount resulting from conversion. Only be used with :92B::EXCH in the same
subsequence.

“:RESU//” + currency + resulting amount from conversion

Field only displayed in the context of multi-currency bonds.

Amount of money paid for the provision of financial services that cannot be
categorised by another qualifier

E2, Cash Movements
:CHAR//3!a15d

Amount of commission

“:CHAR//” + currency (EUR or non-EUR currency) + amount of commission
lincl. surplus amount)

Charges are not incorporated and not displayed in real-time MT564.

Reference assigned by the account service to unambiguously identify a CA
event

A, General Information
A1, Linkages
:CORP//16x

Transaction reference number
16x

For events based on the WSS event segment:
“3-digit event type code + BID from WSS”.

For TA110 interest payments based on WSS master data:
“3-digit event type code + 6 digit WKN + 1 digit serial number + 6-digit due
date in the format YYMMDD”

In A1 Linkages used for :23G::REPL, :23G::REPE and :23G::CANC or if an
MT568 message follows
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Field 20C - Sender’s Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax:

Field 20C - Previous Reference

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:
Syntax

Special note:

Swift
Definition:

Sequence:

Syntax:

CEU usage
Definition:

Syntax

Field 22F - CA Event Indicator

Swift
Definition:

Sequence:

Syntax:

CEU usage

Special note:

Clearstream Europe
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Reference assigned by the sender to unambiguously identify the message

A, General Information
:SEME//16x

Technical reference from CEU

16x

Reference of the linked message previously sent

A1, Linkages
:PREV//16x

:20C::PREV//NONREF

Used for an update (23G:REPL) or the cancellation (23G:CANC) of a
notification.

Field 20C - Official Corporate Action Reference

Official and unique reference assigned by the official central body/entity (WM)
at the beginning of a corporate action event where CEU is Issuer CSD.

A, General Information
:CAOF//16x

COAF reference provided by WM
:20C::COAF//16x

Type of CA event to which the message relates

A, General Information
:CAEV//4!c

For the list of indicators, please see section 2.39 below.
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Field 22F - CA Option Code

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

This field indicates possible options or choices available to the account
holder.

E, Corporate Action Options
:CAOP//4'a

This field indicates the possible options for the client.

For income events always “:CAOP//CASH" for the collection of cash.

Field 22F - Mandatory/Voluntary Indicator

Swift

Definition:

Sequence:

Syntax:

CEU usage

Special note:

Indicates whether the event is mandatory, mandatory with options or
voluntary.

A, General Information
:CAMV//4\c

For income events always “:CAMV//MAND".

Field 22F - Method of Interest Computation Indicator

Swift
Definition:
Sequence:
Syntax:
CEU usage
Definition:

Special note:

Specifies the computation method of (accrued) interest of the financial
instrument.

B1, Financial Instrument Attributes
:MICO//4\c

Method of interest computation

CEU matches the key code from WM Datenservice (F93-key table) to the Swift
codes as specified by the German Market Practice Group.

Field 22F - Additional Business Process Indicator “REVR”

Swift
Definition:

Sequence:

Syntax:

CEU usage
Syntax:

Definition:

Clearstream Europe
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Specifies the additional business process linked to a corporate action event
such as a claim compensation or tax refund

D, Corporate Action Details
:ADDB//4!c

:ADDB//REVR

Notification of a reversal
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Special note: Used in combination with 23G::CANC and event is already processed. In this
constellation, the MT564 CANC announces a reversal booking.

Field 22F - Additional Business Process Indicator 